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Abstract

We propose a new smoothing method using CHKS-functions for solving linear
complementarity problems. While the algorithm in [6] uses a quite large neighborhood,
our algorithm generates a sequence in a relatively narrow neighborhood and employs
predictor and corrector steps at each iteration. A complexity bound for the method is
also provided under the assumption that the problem is monotone and has a feasible
interior point. As a result, the bound can be improved compared to the one in [6].

1 Introduction
This paper deals with the standard linear complementarity problem (LCP):

LCP: Find (z,y) € R™

st. y=Mz+gq, (1)
(z,y) =0, (2)
ziy; =0 (1=1,...,n), (3)

where M is an n X n matrix and q is an n-dimensional vector.
We impose the following assumption on the LCP.

Assumption 1.1 (1) The LCP is monotone, i.e., the matriz M is positive semidefinite.

(2) The LCP has a feasible interior point, i.e., there exists a point (¢,y) € R*" satisfying
y=M x +q and (z,y) > 0.

The basic idea of the smoothing method for the LCP is to rearrange or approximate
the system (1) — (3) using some smooth functions so that Newton-type methods can be
adopted. Mangasarian[12] first showed a class of such functions, and since then various
types of functions and algorithms have been provided (See e.g., [2, 1, 3, 4,5, 7, 6, 8, 9, 10,
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13, 14, 15, 16]). While it is still an open problem whether we can construct a polynomial-
time smoothing algorithm, a complexity bound was shown in [6] for an algorithm using
the so-called Chen-Harker-Kanzow-Smale function (CHKS function), which is given by

¢, a,b) :=a+b—/(a—0b)?+4u? (4)

where a,b € IR and p > 0. Based on this result, we provide a new type of algorithm which
employs a relatively narrow neighborhood compared to the one in [6] and whose iteration
consists of two steps, predictor step and corrector step. As a result, we obtain a better
complexity bound than the one in [6].

It should be noted that another analysis has been done for the case where the matrix
M is positive definite by Burke and Xu [3]. Their complexity bound deeply depends on
the condition number of M, while the size of the generated sequence plays an important
role in our analysis.

This paper is organized as follows. The new algorithm is described in Section 2. Some
basic results are collected in Section 3. Using them, a complexity bound is derived in
Section 4. Concluding remarks are given in Section 5.

We define some symbols used throughout this paper. N means the index set {1,...,n}.
Symbols R} and R} | denote the n-dimensional nonnegative orthant and the n-dimensional
positive orthant, respectively. e denotes the vector with all components equal to one. For
a given vector ¢ € R", vec{xz;} and diag{xz;} represent the n-dimentional vector whose i-th
element is i-th component of  and n X n-diagonal matrix whose i-th diagonal elements
is i-th component of &, respectively. For example,

T1Y1 I O
vec{z;y;} = : , diag{z;} =
TnYn O Tn

2 A predictor-corrector smoothing method

Let us define the function ® : Ry, x R* — R" as ®(u, z,y) := vec{d(u, z;,y;)}. Let e
denote the vector whose components are 1s. For a given nonnegative vector h > e, let us
consider the system

y=Mz+q, ®(u,z,y)=—ph.
Suppose that the LCP satisfies Assumption 1.1. In the paper [7], the authors show that the
above system has a unique solution (z(u), y(r)) for every p > 0 and {(z(u),y(u)) : p > 0}

forms a 1-dimensional trajectory whose accumulation point as p — 0 is always a solution
of the LCP. Let us define the set P as follows.

P:={(p,z,y) e Ry xR |y = Mz + q,®(u,z,y) <0}

Our algorithm traces the trajectory {(z(u),y(n)) : # > 0} using the following two neigh-
borhoods: for given o and (3 satisfying 0 < 8 < a < 1 and oo+ 8 < 1, let us define the
inner neighborhood,

N(a) := P {(p,@,y) | [|®(s,2,y) + phl| < ap},

and the outer neighborhood

N(a+pB) =Pn{(p,zy) | |2z y)+phl|| < (a+B)u}.



Here the condition ®(u,x,y) < 0 plays a crucial role when we derive the boundedness of
the generated sequence, and by this reason, the assumption h > e is imposed. In fact, if
(4, 2,y) € N(a + B3) then

—(a+B)p < ¢, x4, yi) + phy < (o + B)p

for every i, which implies that ¢(u, z;,y;) < 0(: € N). The relationship 8 < « is required
only for ease of description in the further discussions.

For given a € (0,1) and h > 0, suppose that we obtain a point (jz,Z,y) € N (). This
assumption is not strict: For any " € R",

o set y' := M0+ gq,

e choose a u° so that u® > max{0,2%49 (i € N)}.

)

Then we can easily find that (u°, 2%, y°) € P. Moreover,
e set h:= _@(MO,wO,yU)/MO,

Then the point (ji,Z,y) lies in the inner neighborhood N («).

At each iteration, we reduce the value of ; by a constant ratio 1 — £. As a result, the
point (p*+! ¥ y*) may not lie in the inner neighborhood N (), but we will see that it
still lies in M (a + ()(see Lemma 4.1). To confine the sequence in the inner neighborhood
N (a), we consider the following system to reduce the value of ||®(u*+!, z,y) + p**1h|:

M = Uuﬂa
y— Mz —q 0, (5)
P, w3, y:) + phi = og(di + hi) (i € N).

where o, € [0,1] and o4 € [0,1] are parameters which control the target points of p
and ¢; (i € N) for approximation. Let (i.2,9) := (u*, 2", y*). We employ the Newton
direction (Az, Ay) for approximating the solution of the above system, which is given by

1 0 0 Ap —(1—=ou)p
0 -M I Az | = 0 (6)
d, D, D, Ay —(1 —0y)(® + ph)
where
4f
d, = veclh;— )
. LY/ oy el
: Ti —Yi
D, := diag{l - —— — 1,
V(@i = 5i)% + 472
. Ti —Yi
D, := diag{l + ——— — 1,
! V(@i — §i)? + 4p*
¢ = (I)(lavjag) = Vec{¢(ﬁ7jiagi)}'
Note that the system (6) can be reduced to
A:U‘ = _(]‘ - Uﬂ)ﬁ’a (7)

(ol s ) (8) - e ) O
D, D, Ay (1—-oy)iad, — (1 —o4)(® + fh) |-



By setting 0, = 1 and o4 = 0, after solving a finite series of the above systems, we can
find a new point (uF+1 2+ y**+l) € M(a) (see Lemma 4.2).

Here, we describe our algorithm in detail.
Algorithm.

Step O : Initialization
Set € >0, k :=0,
Set 1 >a>p>0st. a+pf<land heR],
Choose £ € R™ and calculate y° := M° + q,
Choose 1° > 0 s.t. (u°, 2% 4% € N(a).
Let us define

¢ = (Ir]+2vn)* +2va, (9)
ko= Valk|+(a+ B2 (10)
: o —k+VEEH{(—(a+ P H{@+h)?-a?} 1

£ = n{ ECEYE ,2}<1. (11)

Step 1 : Stopping Criteria
If 4* < €, then stop.

Step 2 : Predictor Step
Let pftt = (1 - ¢&)uk.

Step 3 : Corrector Step
Set p i= 0, (1,20, §°) = (uF*, @k, y*), and let $° := D (11, 2°, §°).

Step 3.1 : If (i, 2”7, 9?) € N(«), then go to Step 4.
Calculate the Newton direction (AjP, Az?, Ag?) by solving the system (6) with
o,=1,05=0and (i, z,9) = (i, 2°, 9°).
Set the step size

. |7 + jih]|
6P := min< 1, - - ; 12
{ 212712 + A7) (12)

Calculate (&P, P := (&P, §P) + 0P(AZP, AgP),
Let Pt .= &(a, &P, gP ).
Set p:=p+ 1 and go to Step 3.1.

Step 4 :
(xht1 Ykt .= (&P, §P). Calculate T as O(ph+! k! yh+l),
Set k := k + 1 and go to Step 1.

Remark.
1. We can start from any initial point £ € R".
2. Since ¢ > 6 and av+ 3 < 1, £ is given by a positive real number.

3. The following proposition ensures that Step 3.1 is well-defined.

Proposition 2.1 (Lemma 4.1 of [11], (i) of Lemma 8.5.1 of [17]) The system (6)
has a unique solution (Ap, Az, Ay) whenever Assumption 1.1 holds.



4. In practical use, we may use an inexact line search method to decide the step size 6P
in Step 3.1. The way is to minimize ||®(j, 2 + PAZP, yP + P AyP) + [ih]|| subject
to ®(ji, &? + PAzP, g + OPAgyP) < 0. As we will see in Lemma 4.2, the obtained
step size is larger than the value in (12).

3 Some basic results

In this section, we collect some basic results concerning the CHKS-function. All of which
are required in the next section for deriving a complexity bound of the algorithm.

Proposition 3.1 Let ¢(u,a,b) :==a+b—+/(a —b)2 + 4u? for any p > 0. The following
results hold for every a,b,c € R.

(i) (Lemma 1.1 of [7])

b, a,b) = ¢ if and only if (a —c/2,b —¢/2) >0 and (a — c¢/2)(b — ¢/2) = p°.

(ii) (Lemma 2 of [13])

—-b
4 a
VQ ) ab = - - _ba_ ) ) 13
¢(u, a,b) V(DAL Mu (a 4, 4) (13)
i.e., ¢ is a concave function and
2
—-b
4 “ 4 2
V2p(p,a,b)|| < — < z
(14)
(iii)
—-b
0< 1+ (a—ab)Q—i—4u2 <2 forp>0. (15)

For every (z,y) € R* and p > 0, define ® := vec{¢(fi, Z;, 7;)} and let
(m,a yl) = ('/E - i)/z Y- (i)/2)
(i) of Proposition 3.1 implies that if y = Max + g then the point (z/,y’) € R?*" is an
analytical center of a perturbed LCP(v):
Find (2',y') € R*™
st. Yy =Mz'+¢,(2,y')>0and zly, =0 (i € N),

where ¢’ = g+ (M — I')v/2. The next proposition gives us more detailed properties of the
perturbed problem LCP(v).

Proposition 3.2 (Proposition 4 of [6]) Let (i,Z,y) € Ry x R?" be a point satisfying
y= Mz +q and let ¢; = ¢(ii, T;, 5;) for i € N. Then the following results are true.



() V@ —5:)2+4p2 = 2l +y, > 2 > 0 fori € N.

(ii) The solution of (8) is the unique solution of the system
-M I Ax 0
_ 1—

1— _
d = 2"”{(){’ +Y')jih — %€} — T%(X’ +Y) @+ k). (17)

where

(iii) Suppose that Assumption 1.1 is satisfied. Let L(\,u°) be the level set of the function
1@ (s, y)| i.e.,

L) = {2, ) € Ry x R | [8(,2,9)]| < A€ (0,00 (18)
If (i, Z,9) € Ry x R?" lies in the set PO L(\, u°) for some X > 0 and pu° > 0 then

—2

0 < m < oz < 29(\p0), (19)
i 0

0 < W < yé < 25(\p7) (20)

for i€ N, where 3(A, pn°) = max{y(\, p°), u°},

Y0 = > (21)

n(1°)® + (@ +(\/2)e)" (y +(A/2)e) _ A
mini{%i,ai} 2

and (.'Io:,gj) is a feasible interior point whose existence is ensured by Assumption 1.1.

The proposition below often used in the field of interior point algorithms.

Proposition 3.3 (Proposition 5 of [6]) Suppose that M is an n X n positive semidefinite
matriz. For every (z',y') > 0 and d € R", the system (16) has the unique solution
(Az, Ay) which satisfies the following inequalities:

0 < AzTAy < [|(X'Y)"2d)], (22)
I(X'Y") 2y Azl + [|(X'Y) 2 X Ayl < [|(X'Y)"2d) P (23)
Let (i1, Z,7) be a fixed point. To derive a complexity bound, we need to estimate the

value of the function ¢ along the line segment (i +60Apu, € +60Ax,y+0Ay). The following
results can be obtained by a similar discussion to the one of Proposition 6 in [6].

Proposition 3.4 Let (i,Z,9) € Ry, x R* such that ®(i,z,9) = ® < 0 and let
(Ap, Az, Ay) be the solution of the system (6).

(i) For everyi e N and 0 € |0,1],

{1 =001 — 04)}dbi + f1hs)
> p(p+ 0Ap, T; + 0Az;, g; + 0Ay;) + fih;
92

> {1=0(1 = 0)} (i + i) = (L= o) + A + M),



(ii) For every 0 € [0,1],
|®(5i + 0Au, T + 0Ax,y + 0Ay) + jihl|

- 62 _
< 1= 00— o) HI® + bl + - {(1 - o) Vnii® + [|Az|” + || Ay|1*}.
o

The following corollary is a special case of the above proposition.

Corollary 3.5 Let (i, 2,9) € Ry x R? such that ® < 0 and let (Ap, Az, Ay) be the
solution of the system (6) with the parameters o, =1 (i.e., Ap = 0) and o4 = 0.

(i) For everyie N and 0 € [0,1],

(1 —0)(¢i + fihy)
> (i, T + 00z, §; + 0Ay;) + fih;

2
> (1 0)(i + fihi) — %(Am% T+ AD).

(ii)
|® (2,  + 0Az, y + OAy) + fih||

2
< (1-0)||8+ ah|| + E{IIAwII2 +|1Ayl1*}.

For ease of notation, we define ¢; for i € N, g, D,, and (D, )max as follows:

6i(p) = (@i —ya)? + 42, (24)

g(w) = ||@(u, 2, y) + phif, (25)

Dy = diag{(dy)i} = diag{hi —4p/0i(p)}, (26)

(Dp)max = max{(D,)y (i € N)}. (27)

Here the vector d,, is given in (6). The next results are used to show that (u**!, z*, y*) =

((1 = &)p*, z*,y*) € N(a+ B) in Step 2.

Proposition 3.6 Let (i, Z,y) € N(«). Then there exists a Ap for which i+ Ap > 0
and

g(in +0Ap) < (a+ B)* (i + 0Ap)? (28)
for any 0 € [0,1]. For such Ap, the following relations hold.
(i)
|gl(/7')| S 20‘\/ﬁ|(Dﬁ)max|ﬂ'
(ii)

S19" (5 +080)] < (IBl] +2v7)” +2(a+ BV

for every 0 € [0,1].



(iii)
lg(i+ Ap)| < o?i® + 203/ (Dp)maz| - |Apl
+{ (Il +2vn)* +2(c + B)vn} [Apf.

Proof: Let us consider the function

g(p) = (o + B — g(p).

Since the function g(u) is continuous w.r.t. u and g(ir) > 0, there exists a Ay such that
g(p+0Ap) >0, ie.,
9(+0Ap) < (a+ B)(a + 0Ap)? (29)

for every 0 € [0, 1].
By the definitions (24) of 0;(x) and (25) of g(u), we see that

n

g(w) = > {d(u, i yi) + phi}”

i=1
= > {zi+yi — 6i(p) + phi}?,
i=1

8u i
0 (1)

W (@ — )2+ 42 Gip)

By a direct calculation, we have

n

) = 95 () (B —
J) = 23t ah) (= ).

" _ < L 4p 2 ) N[ — 4 — 4'U2
g () = 2;{(’“ 51‘(#)) +(¢’+Mh’)< 5i(u)> <1 5i(ﬂ)2>}

where the second term of the twice derivative follows from

{ 4y }' i) — e 5y 4 162 4 (1_ 4u2>

) 5:(0)° T Taw TEwE T T

(i) By the definition of Dy, we have

n

- . L 4u
;(Qﬁz + fih;) (hz 5. (1)

9'()] = 2 )‘ = 2|e"Dy(® + fih)|

(Dp)2 (s + fihi)?
1

n

)

2v/n 1rniaX{(D,1)ii}2 i(&ﬂrﬂhi)Q
i—1

= 2n ‘miaX{(Du)ii}

< 2llel]-[|1Da(® + mh)| = 2\/ﬁ\J

IN

1 + fih]|.




Since (i, %,y) € N(a), i.e., ||®(ji,®,y) + ih|| = ||® + k|| < aji by the assumption, we
(i

obtain (i).
(ii) For every 0 € (0,1) and i € N, define

4(p + 0Ap)
i(0) :=

“ill) = o)

(iii) of Proposition 3.1 implies that w;(#) € [0, 2],

wi(0)?
4

for every i € N and 0 € [0,1]. Recall that, by the definition (4),

lw(®)] <2V, 0<1-

<1

oi(p+0Ap) = zi+yi—d(p+0Ap,2,79)
= (Zi—¢(p+0Ap,2,9)/2) + (yi — d(p + 0Ap, 2,9)/2).

Let us define

z;(0) = (z; — P(p + 0Aw, 2,9)/2), i (0) == (y; — b + 0Ap, &, 7)/2).
Then
%(0) +;(0) > 2(i + 0Ap)
holds by (i) of Proposition 3.2. Thus, we obtain

1

1(X'(0) +Y'(0)7"]| < 200 + 040

and

1 i
ng"(u + 0Ap)|

n

> {(hi - wi0))”

=1

Wi 2
— (Bl + 0D, Fi, i) + (i + 0Aw)hy) (_%ﬁ (1 ~ wi(6) )H

i+ 0Ap
(by the definition (30) of wi)

L O 2 o
(by (31), (32) and (3 ))
IR = w(@)|” +4[[(X" +Y)" (@7 + 0Au,@,9) + (7 + 0A)R) |1

IA

(b + OAp, T3, 5;) + (1 + 0Ap)h;)

}(0) + yi(9)

IN

Vala +0Au)
(I1hll +2vn)” + 2 - = 1 0
(by (31), (34) and the definition of g)
(1R]l +2v/7)° +2(a + B)vn.
(by (29))

IA

IN

(IRl + Nl (O)[)* +4v/nll(X" +Y") T [|@(1 + 0An, &, 9) + (1 + 0Au)h||

(30)

(32)

(33)

(34)



(iii) By Taylor’s expansion, the value of g(u + Au) is given by
g+ Ap) = g(i) +d' (B) AR+ %g"(ﬁ +0AR) AR
for some 6 € (0,1). Combining (i) and (ii) with this equation, we conclude that
l9(i + Ap)l
< lg(w) + 19" (Wl Ap] + %lg"(ﬂ +0Ap)[|Apf?
< (afi)” + 20v/n)(Dp)mas it [8u] + {([IB]| + 2v/n)* + 2(a + B)v/n} [Auf.

4 A complexity analysis

In this section, we derive a complexity bound of the algorithm described in Section 2. The
lemma below shows that a reduction rate of y in Step 2 can be evaluated explicitly. In

particular, the rate is better than O(1 — 1) if [|h|| = 0 and is better than O(1 — ﬁ) if
[h]l =1.

Lemma 4.1 Let (p*,z%,y*) € N(a).
(i) Then ((1 —&)uk, z*,y*) € N(a+ B) for every & € [0,€]. Here € is defined by (11).
(ii) If h = e, then there ewists a value € = O(1/n) for which & < €.

Proof: (i) Let us consider (1 — n)u” for some n € [0,1]. Since (u*, ¥, y*) € NM(a) and
£ > 0, we have

g(1*) = e, 2" y") + ph|? < P(")? < (a+B)2 (M)
Thus, by the continuity of g(u) with respect to u, there exists an 77 € (0, 1) such that
g((L=mu?) < (a+B)*((1—n)(h))>.

for every n € [0,7]. Let us find such 7. For every n € (0,1), (iii) of Proposition 3.6 holds
and hence,

g((1 —n)u")
< Q") + 20/ (D Jmax (1) + (1] + 2v/n)* + 2(a + B) V) o (u*)?

= {0 + 20val(D)maxln + (kI +2v)" + 2(a + B)vr) n* | (1F)?
{02 + 20/l (Dy)maxtn + ((I1Rl] +2v/m)° +2v/) 7} ()2,
Thus if 77 satisfies

o + 2/l(Dy)masl + (IRl +2v0)" +200) 7 < (a+ B’ (1 =0 (35)

then g((1 — n)u*) < (a+ B)2((1 — 1) (u*))? for every n € [0,7]. By the definition (27) of
(Dy)max, we have |(D s )max| < k. Hence the above inequality (35) can be replaced by

o? + 2v/nrii + (k] +2vn)* + 2vn) 7 < (a+ B)*(1 - 7)?

IA

10



By rearranging the inequality (35) with the definitions (9) and (10) of { and x, we obtain

(¢ = (a+ BT + 267 — {(a + B)* =’} < 0.

Since ¢ > 6 by its definition (9) and since we assume « + [ < 1, there exists a positive
solution of the above inequality, which gives us a bound

—k+ K2+ {{—(a+B)?H(a + B)? — ?}
¢ — (a+p)? '

7_]:

Thus we obtain the assertion (i).
(ii): Since o + @ € (0,1) and ¢ > 4n by the definition (9), it is easy to see that

—r+ VK +{(— (e + B)?}H(a + B)? — o?}
¢ —(a+p)?
—r+ K2+ ((—1)(2a + )B
¢
—k*+{R* + (( —1)(2a + B)B}
K+ VK2 +((—1)2a + B)B
((—1)Q2a+p)B
2+ /(- 1)(2a+ BB
—1 (2a+ B)pB
( 26+/(C—1)(a+P)B
3 (2a + B)8
4 26+ +/(C—1)(2a+p)3

ol

Thus, by the definitions (9) and (10), we obtain the assertion (ii). 1
The following lemma shows a reduction rate of the value ||®P + k|| at each iteration
p in Step 3.1.

Y

mml»—n SN =

Lemma 4.2 At each iteration p in Step 3, the following inequality holds.

A||®P + jih|
A{][AZP]]2 + [|AFP| 2} 2

167+ + k]| < max{l— }||<I>p+uhll

Proof: At the beginning of Step 3, we have (j, &°
(4, 2°,9") € N(a + ), e

192, &°,9°) + k|| < (a+ B, §° = M&° +q and (3,2°§°) < 0.

A~

%) = (pht

xk, yk) which satisfies

Throughout Step 3, we set the parameters o, := 1 and oy := 0, respectively. Therefore,
by (ii) of Corollary 3.5, we have

R 62
|®(f2, " + OAZP, §P + OAYP) + k|| < (1 —0)||QP + ph|| + E{IIA:%”II2 + [|AF]17}

A 92
at each iteration p. Let us define s?(0) = (1 — 0)||®? + ah|| + —{||AZP||> + ||AGP| ). Tt
f
attains the minimum at )
[P + fih]
2{llaz?||* + |[AgP|[*}

oF =

11



and the value is given by

_ 1| ®P + juh|| sy
PPy = 1— — — ®P + Lhll. 36
(6%) { {aa" P+ [agrpy |12+ Anl (36)

If 67 < 1 then we set 6P := 0P, and hence,

1B (1, &7 + OAZP, 4P + OAGP) + jih|| < sP(6P).

Otherwise,
2{|[Az|]> + ||AgP|*} —
and 6P turns out to be 1. Thus, we obtain
AzZP||2 + || AgP|? 1.
The assertion follows from the definition of (12) of 6P in Step 3.1. 1

Here, (1, ,y) € N(a + 3) implies that

(1,2, y)|| < 1|, ,y) + phll + pllb|| < (a+ Bpu+pllk]] < (a+ B+ ||h|])w’

Thus, we have -
N(a+pB) c PN L, u°)

where A = (a + B + ||h||)p’, and by (19) and (20), =} < 29(\, u°) and y} < 29(, u0) for
every ¢ € N. These bounds lead us to the fact that

X" +Y'| < 450\ 1), (38)
Since X'Y' = (X — ®/2)(Y — ®/2) = i%I, the inequality (23) implies that
1 1 1, -
—|IY'Az|]? + —||X'Ay[? < —|ld]]”
fi i i
ie.,
IV Az|” + ||X" Ayl < [|d]]*.

Therefore, both ||[Y'Az|| and || X'Ay|| are bounded by ||d||. In addition, (z,y) lies in the
bounded simplex P N L(\, u°). Hence, (19) and (20) give us the bounds

oyt < 20y < 20,

tl

Thus we obtain
|Az|]” + ||Aay|]? < ||( NTHPIY Azl ® 4 [|(X7) 7P| X Ayl[?

< TSR sl + Ixagl?y < TS @ )

Using this result, we show the following main theorem.
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Theorem 4.3 (i) At each iteration k, Step 3.1 terminates after

Pk < {2max{2 3?7(5\5) ,1}-‘

Newton iterations.

(ii) The total number of Newton iterations in the algorithm is bounded by

16 0
Fé%u)-‘ +3 (%log% + 1)

where (A, pu°) and & are defined by (21) and (11), 4.1 and X\ = (o + B + ||h||)p°

Proof: (i) In Step 3, we set the parameter o, = 1(i.e., AP = 0) and o4 = 0. Thus the

system (16) is given by
M T Ae) [0
YY" X' Ay )~ &

where d’ = —%(Cﬁp + fih). By the inequality (38), the norm of d’ is bounded by
P 1 N PR S
ld7]] < SIX"+ Y07 + k]l < 23(\, u))||O7 + jih].

Combining the inequality (39) with the above, one has

. N 9y (A, i R .
1aa7|2 + agr)z < T g o 2D 4y gy
g fi
and
lIe? + k]l I
4{||AZPI2 4+ [[AGPI12} — 4-365(X, u0)4]|dP + fhl|
~5
_ H
4-367(\, uO) (e + B)ia
(uhthyt

> ——
= 4367\, u0)1

where the last two inequalities are derived from the facts ||®” + ih|| < (o + B)i and
i = (i = pk*1. Therefore, by Lemma 4.2, the value of ||®? + jih|| is reduced at least by

k+1 1
the factor (1 — 6%) at each inner iteration p, where 6% := min W—), — . Let us
4-367(A, pu0)t’ 2

consider the number of iteration P* for which the point (fi, &" k, y" k) satisfies the criterion
in Step 3.1, i.e.,
|2 2™, g"™) + i < o

Since ||®° + fih| < (o + B)ji, a sufficient condition is

(1-"(a+p) <a (40)

13



By taking logarithms in both sides above and using the inequality
log(1 — &%) < =6 <0
we can derive a lower bound of P*

1
ok

Pk > [ loga—i_ﬁw.
«

By the assumption 0 < 8 < a < 1, we obtain C%ﬁ < 2 and the assertion (i).
(ii) An upper bound of the total number of Newton iterations is given by

K K ~(} ,,0)4

2-36y(\, 1)

kK _ )

E Pt = E ’72max{ EL 13
k=0 k=0

Here, we can see that

K 2 365(\, u0)4 K 2 365(X, u0)*
R ] L G ]

IN

IA

_ K 1
{4 -367(A, 1)ty

> (u’““)J +3(K +1).

Since we set pFt1 = (1 — &)u¥, we know that 1 = (1 — &)F¥+140 and

1 1 ( 1 >4k
(pEFD (W1 -9t \1-¢/

Thus, the sum is given by

K 1 1 K 1 \4
kz:% (phrT)d - (L)1 — &)1 kX:;) (fg)
4(K+1)
R "
(n0)*(1 = &) ;)4_1 '
1=¢

The stopping criteria ¥ < e and the reduction rate 1 — & of ;¥ ensure that
(1-8e< (1= p’ =p" <e
The first inequality above implies that
1 \AE+D
(=)

Substituting this into (41), we obtain that

IA

N\

—
| | =

7y
N——
oo
=
"2
S

L (L)4(K+1)

TRt (_5) O
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1
SO (1)
. 1 . 1 .(’uo)4
T EMI-9f (1-9t-(1-g8
= ! . 1 (0
01— 1-(1-9* €
_ 1 1 1
A= 1-(1-9F €
- E ! 1
IR AR T e T (3 )R (A (I e
1 1
T Il r (1l r (182
< 1 1 28
S R E T

where the third inequality follows from the definition (11) i.e., £ < 1/2.
By a similar discussion in the proof of (i) of the theorem, the inequality (41) gives us
a bound K < %—log ”—60 Thus, we can conclude that

K 165 ;04 0

2 A 1
E Pk < 77(7”1‘) +3 :log—u +1
= G £ €

The following corollary follows from (ii) and (iii) of Lemma 4.1.

Corollary 4.4 Suppose that h € R}y satisfies h = e. Then the algorithm terminate in
= 5\, 0\4
o <7( 1) n>
€
number of iterations.

5 Concluding remarks

We propose a new smoothing algorithm for the LCP and derive its complexity bound

when the problem satisfies Assumption 1.1. In a previous work, Hotta, Inaba and Yoshise
~6 =2
[6] proposed another smoothing algorithm whose complexity bound is O (n’y—ﬁ log 7—2>
€ €
Combining the predictor-corrector strategy with the idea of using relatively narrow neigh-
~4
gl

borhood, we can improve the bound as O | n— | (Corollary 4.4). As a by-product, we
€

show that there exists a point (4, 2',y’) € N(a + ) for each (u,z,y) € N(«a), where

15



p'=(1—&pand (1 —¢)=0(1—1/n) ((ii) of Lemma 4.1). For further research, It will
be important to find an algorithm which reduces the value of ||®|| polynomially, and/or to
evaluate the value of 4 more tightly to construct a polynomial-time smoothing method.
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