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Abstract. Using the homotopy invariance property of the degree and a newly introduced
concept of the interior-point-g-exceptional family for continuous functions, we prove an alternative
theorem concerning the existence of a certain interior-point of a continuous complementarity problem.
Based on this result, we develop several sufficient conditions to assure some desirable properties
(nonemptyness, boundedness, and upper-semicontinuity) of a multivalued mapping associated with
continuous (nonmonotone) complementarity problems corresponding to semimonotone, P(7, a, §)-,
quasi-P«-, and exceptionally regular maps. The results proved in this paper generalize well-known
results on the existence of central paths in continuous Po complementarity problems.
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1. Introduction. Consider the nonlinear complementarity problem (NCP)
f@) >0, z>0, 7 f(z) =0,

where f is a continuous function from R"™ into itself. This problem has now gained
much importance because of its many applications in optimization, economics, engi-
neering, etc. (see [8, 12, 16, 18]).

There are several equivalent formulations of the NCP in the form of a nonlinear
equation F'(x) = 0, where F is a continuous function from R™ into R"™. Given such an
equation F'(z) = 0, the most used technique is to perturb F' to a certain F., where
is a positive parameter, and then consider the equation F,(z) = 0. If F.(z) = 0 has a
unique solution denoted by z(¢) and z(¢) is continuous in &, then the solutions {z(g)}
describe, depending on the nature of F.(x), a short path denoted by {z(¢) : € € (0,£]},
or a long path {z(¢) : € € (0,00)}. If a short path {z(¢) : € € (0,2]} is bounded,
then for any subsequence {e} with e, — 0, the sequence {z(ex)} has at least one
accumulation point, and by the continuity each of the accumulation points is a solution
to the NCP. Thus, a path can be viewed as a certain continuous curve associated
with the solution set of the NCP. Based on the path, we may construct various
computational methods for solving the NCP, such as interior-point path-following
methods (see, e.g., [15, 25, 26, 27, 28, 32, 39]), regularization methods (see [8, 10, 11,
41]), and noninterior path-following methods (see [1, 2, 3, 5, 7, 17, 21]). The most
common interior-point path-following method is based on the central path. The curve
{z(e) : £ € (0,00)} is said to be the central path if for each £ > 0 the vector z(e) is
the unique solution to the system

(1) 2(e) > 0, f(a(e) > 0, X(e)f(a(e)) = ee,
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where X (g) = diag(z(¢)),e = (1,...,1)T, and z(-) is continuous on (0, 00).

In the case when f is a monotone function and the NCP is strictly feasible (i.e.,
there is a vector v € R"™ such that v > 0 and f(u) > 0), the existence of the central
path is well known (see, for example, [14, 25, 30, 31]). This existence result has been
extended to some nonmonotone complementarity problems. Kojima, Mizuno, and
Noma [27] proved that the central path exists if f is a uniform-P function. If f is a
Py-function satisfying a properness condition and the NCP is strictly feasible, Kojima,
Megiddo, and Noma [25] showed that there exists a class of interior-point trajectories
which includes the central path as a special case. If f is a Py-function and NCP
has a nonempty and bounded solution set, Chen, Chen, and Kanzow [4] and Gowda
and Tawhid [13] proved that the NCP has a short central path {z(¢) : € € (0,2)}.
Under a certain properness condition, Gowda and Tawhid [13] showed that the NCP
with a Po-function has a long central path [13, Theorem 9]. It should be pointed out
that noninterior-point trajectories have also been extensively studied in the recent
literature (see [1, 2, 3, 5, 10, 11, 13, 17, 35, 37]).

However, for a general complementarity problem, the system (1) may have multi-
ple solutions for a given € > 0, and even if the solution is unique, it is not necessarily
continuous in €. As a result, the existence of the central path is not always guaranteed.
We define the (multivalued) mapping U : (0,00) — S(R'} ) by

(2) U)={z e R} : f(x) >0, X f(x) = ce},

where X = diag(x) and S(R ) is the set of all subsets of R’} ,, the positive orthant
of R™. The main contribution of this paper is to describe several sufficient condi-
tions which ensure that the multivalued mapping U(e) has the following desirable
properties.

(a) U(e) # O for each € € (0, 00).

(b) For any fized € > 0, the set | ¢ U(€) is bounded.

(c) If U(e) # O, then U(e) is upper-semicontinuous at €. (That is, for any suffi-
ciently small § > 0, we have that ) #U(e’") CU(e) + 6B for all €' sufficiently close to
e, where B ={x € R": ||z|| < 1} is the Euclidean unit ball.)

(d) If U(-) is single-valued, then U(e) is continuous at € provided that U(e) # .

If the mapping () satisfies properties (a), (b), and (c), then the set {J.¢ (g o0) U(€)
can be viewed as an “interior band” associated with the solution set of the NCP.
The “interior band” can be viewed as a generalization of the concept of the central
path. Indeed, if U(-) satisfies properties (a), (b), and (d), then the set |J.¢ (g o) U(€)
coincides with the central path of the NCP.

There exist several ways of generating the central path of the NCP, including
maximal monotone methods [14, 30], minimization methods [31], homeomorphism
techniques [6, 14, 15, 25, 33], the parameterized Sard theorem [42], and weakly uni-
valent properties of continuous functions [13, 35, 37]. In this paper, we develop a
different method for the analysis of the existence of the central path. By means of
the homotopy invariance property of the degree and a newly introduced concept of
interior-point-e-exceptional family for continuous functions, we establish an alterna-
tive theorem for the nonemptyness of the mapping U(e). For a given ¢ > 0, the result
states that there exists either an interior-point-e-exceptional family for f or U(e) # 0.
Consequently, to show the nonemptyness of the mapping U(+), it is sufficient to verify
conditions under which the function f possesses no interior-point-e-exceptional fam-
ily for any € > 0. Along with this idea, we provide several sufficient conditions that
guarantee the aforementioned desirable properties of the multivalued mapping U(-).



Downloaded 12/13/16 to 147.188.55.174. Redistribution subject to SIAM license or copyright; see http://www.siam.org/journals/ojsa.php

PROPERTIES OF A MULTIVALUED MAPPING 573

These sufficient conditions are related to several classes of (nonmonotone) functions
such as semimonotone, quasi-P.-, P(7, «, §)-, and exceptionally regular maps. The
results proved in the paper include several known results on the central path as special
instances.

This paper is organized as follows. In section 2, we introduce some definitions
and some basic results that will be utilized in the paper. In section 3, we show
an essential alternative theorem that is useful in later derivations. In section 4, we
establish some sufficient conditions to guarantee the nonemptyness, boundedness, and
upper-semicontinuity of the map U(g), and the existence of the central path. Some
concluding remarks are given in section 5.

Notations: R (respectively, R’} , ) denotes the space of n-dimensional real vectors
with nonnegative components (respectively, positive components), and R™*™ stands
for the space of n x n matrices. For any x € R", we denote by |z| the Euclidean
norm of z, by x; the ith component of  for i = 1,...,n, and by [z], the vector whose
ith component is max{0,x;}. When = € R’ (R}, ), we also write it as z > 0 (z > 0)
for simplicity.

2. Preliminaries. We first introduce the concept of an Eg-function, which is
a generalization of an Ep-matrix, i.e., semimonotone matrix, (see [8]). Recall that
an n X n matrix M is said to be an Eg-matrix if for any 0 # = > 0, there exists a
component z; > 0 such that (Mx); > 0. M is a strictly semimonotone matrix if for
any 0 # x > 0, there exists a component x; > 0 such that (Mzx); > 0.

DEFINITION 2.1. A function f : R® — R™ is said to be an Ey-function (i.e.,
semimonotone function) if for any x # y and x > y in R"™, there exists some i such
that x; > y; and fi(x) > fi(y). [ is a strictly semimonotone function if for any x # y
and x >y in R™, there exists some i such that x; > y; and fi(z) > fi(y).

It is evident that f = Mz + g, where M € R™*™ and ¢ € R", is an Eg-function
if and only if M is an Eg-matrix. We recall that a function f is said to be a Py(P)-
function if for any = # y in R"

max (z; —yi)(fi() = fi(y)) = 0(> 0).
Clearly, a Po-function is an Eg-function. However, the converse is not true (see [8,
Example 3.9.2]). Thus the class of Eg-functions is larger than that of Py-functions.

DEFINITION 2.2. (D1) [23, 24]. A map f: R™ — R™ is said to be quasi monotone
if forx #y in R, f(y)T(x —y) > 0 implies that f(x)T (xz —y) > 0.

(D2) [26, 44]. A map f: R™ — R™ is said to be a P.-map if there exists a scalar
Kk > 0 such that for any x # y in R™ we have

(1+k) Z (zi —ya)(fi(@) = fily)) + Z (i —yi)(fi(@) = fi(y)) = 0,

i€l (z,y) i€l (z,y)

where

(3) I (x,y) = {i: (2 —ya)(fi(x) — fi(y)) > 0},

I (z,y) = {i: (zi —y)(filz) — fily)) <O}
(D3) [26]. M is said to be a P.-matriz if there exists a scalar k > 0 such that

(1+r) > w(Mz)i+ Y xi(Mz); >0,

i€l i€l _
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where I = {i: z;(Mx); >0} and I_ = {i : z;,(Mx); < 0}.

Clearly, for a linear map f(x) = Mz + ¢, f is a P,-map if and only if M is a
P.-matrix. Véliaho [40] showed that the class of P,-matrices coincides with the class
of sufficient matrices [8, 9]. A new equivalent definition of the P.-matrix is given in
[46]. The next concept is a generalization of the quasi monotone function and the
P,-map.

DEFINITION 2.3. [46] A function f : R" — R"™ is said to be a quasi-Py-map if
there exists a constant 7 > 0 such that the following implication holds for all x # y
i R™.

F)"@—y) =7 > (@—y)(fiz) = fily) > 0= f(@) (@ —y) 20,

i€l (z,y)

where I (z,y) is defined by (3).

From the above definition, it is evident that the class of quasi-P,-maps includes
quasi monotone functions and P,-maps. (see [46] for details). The following concept
of a P(1,a, 8)-map is also a generalization of the P,-map. In [46], it is pointed out
that monotone functions and P,-maps are special cases of P(7, a, 3)-maps.

DEFINITION 2.4. [46] A mapping f : R™ — R"™ is said to be a P(t,«, B)-map if
there exist constants T > 0,a > 0, and 0 < 3 < 1 such that the following inequality
holds for all x # y in R™ :

(1+7) s (s = i) (@) — fily) + min (o1 = ) (i(2) = £i(0) + e — yl1° 0.

The concept of exceptional regularity that we are going to define next has a close
relation to such concepts as copositive, Ry-, Po-, and Eg-functions. It is shown that
the exceptional regularity is a weak sufficient condition for the nonemptyness and the
boundedness of the mapping U(e) (see section 4.4 for details).

DEFINITION 2.5. Let f be a function from R™ into R™. f is said to be exceptionally
reqular if, for each B > 0, the following complementarity problem has no solution of
norm 1:

G(x)+ Bz >0, >0, 27(G(z) + fz) =0,

where G(x) = f(x) — f(0).

The following two results are employed to prove the main result of the next
section. Let S be an open bounded set of R". We denote by S and 9(S) the closure
and boundary of S, respectively. Let F be a continuous function from S into R". For
any y € R™ such that y € F(9(S5)), the symbol deg(F, S,y) denotes the topological
degree associated with F, S, and y (see [34]).

LEMMA 2.1. [34] Let S C R™ be an open bounded set and F, G be two continuous
functions from S into R™.

(i) Let the homotopy H(x,t) be defined as

H(z,t) = tG(z) + (1 — )F(z), 0 <t <1,

and let y be an arbitrary point in R"™. If y ¢ {H(x,t) : x € 9S and t € [0,1]},
then deg(G, S,y) = deg(F, S, y).
(ii) If deg(F, S,y) # 0, then the equation F(x) =y has a solution in S.
The following upper-semicontinuity theorem of weakly univalent maps is due to
Ravindran and Gowda [35].
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LEMMA 2.2. [35] Let g : R™ — R™ be weakly univalent; that is, g is continuous
and there exist one-to-one continuous functions g : R" — R™ such that g — ¢
uniformly on every bounded subset of R™. Suppose that ¢* € R™ such that g~ (q*) is
nonempty and compact. Then for any given scalar 6 > 0 there exists a scalar v > 0
such that for any weakly univalent function h : R™ — R™ and for any g € R™ with

sup [|h(z) — g(@)[| <7, llg ="l <,
Q

we have
0#h""(q) Cg " (¢") + 6B,

where B denotes the open unit ball in R™ and Q = g~*(¢*) + 6B.

3. Interior-point-e-exceptional family and an alternative theorem. We
now introduce the concept of the interior-point-e-exceptional family for a continuous
function, which brings us to a new idea, to investigate the properties of the map-
ping U(e) defined by (2), especially the existence of the central path for NCPs. This
concept can be viewed as a variant of the exceptional family of elements which was
originally introduced to study the solvability of complementarity problems and vari-
ational inequalities [19, 20, 36, 43, 44, 45, 46].

DEFINITION 3.1. Let f : R® — R"™ be a continuous function. Given a scalar
e > 0, we say that a sequence {x"},~9 C R, is an interior-point--exceptional
family for f if ||2"|| — oo as r — oo and for each x” there exists a positive number
0 < pr <1 such that

T
2 r T}

1 1 . _
(4) fiz") =5 </~’[’7‘_M> xf—i—s'u foralli=1,... n.

Based on the above concept, we can prove the following result which plays a key
role in the analysis of the paper.

THEOREM 3.1. Let f be a continuous function from R™ into R™. Then for each
€ > 0 there exists either a point x(g) such that

(5) z(e) >0, f(z(e)) >0, zi(e)fi(z(e)) =¢, i=1,...,n

or an interior-point-c-exceptional family for f.
Proof. Let F(z) = (Fy(z),...,F,(z))” be the Fischer-Burmeister function of f

defined by
Fi(x) =z + fi(x) —\Jaf + f2(z), i=1,...,n.

It is well known that x solves the NCP if and only if x solves the equation F(z) = 0.
Given € > 0, we perturb F(z) to F.(x) given by

(6) F(0)]i = 2+ fil@) — \Ja? + f2(a) + 20, i=1,....n.

It is easy to see that xz(e) solves the equation F.(x) = 0 if and only if z(¢) satisfies
the system (5). We now consider the convex homotopy between the mapping F.(x)
and the identity mapping, that is,

H(xz,t)=te+ (1 -t)F.(z), 0<t < 1.
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Let r > 0 be an arbitrary positive scalar. Consider the open bounded set S, = {x €
R™ : ||z|| < r}. The boundary of S, is given by 05, = {x € R" : ||z|| = r}. There are
only two cases.

Case 1. There exists a number r > 0 such that 0 ¢ {H(x,t) : € 35, and t €
[0,1]}. In this case, by (i) of Lemma 2.1, we have that deg(I, Sy, 0) = deg(F.(x), Sy, 0),
where [ is the identity mapping. Since deg(7,.S,,0) = 1, from the above equation and
(ii) of Lemma 2.1, we deduce that the equation F.(x) = 0 has a solution, denoted by
x(g), which satisfies the system (5).

Case 2. For each r > 0, there exists some point 2" € 95, and ¢, € [0,1] such that

(7) 0=H(z",t,) = tra” + (1 — t,) F.(z").

If ¢, = 0 for some r > 0, then the above equation reduces to Fr(z") = 0, which
implies that z(e) := 2" satisfies the system (5).

We now verify that ¢, # 1. In fact, if ¢, = 1 for some r > 0, then from (7) we
have that 2" = 0, which is impossible since " € 95,..

Therefore, it is sufficient to consider the case of 0 < t,, < 1 for all » > 0. In
this case, it is easy to show that f actually has an interior-point-e-exceptional family.
Indeed, in this case, (7) can be written as

®) 2+ (L=t fi(e") = (L=t (@))? + f2a7) + 22, i=1,....n.
Squaring both sides of the above and simplifying, we have

xp fi(x") = % [(ltr) 1—175 } (D)2 + (1 —t)e, i=1,...,n.

Since ¢, € (0,1), the above equation implies that z] # 0 for all ¢ = 1,...,n. Denote
wr =1 —1,.. We see from the above equation that

1 1 .
9) fi(ffr):§ (ﬂT_,u> xz—l—/;;7 i=1,...,n.

T

We further show that 2" € R}, . In fact, it follows from (8) that
(10) 54 e fi(@") > peV2e >0, i =1,...,n.
On the other hand, by using (9) we obtain

2
pize
i
i

1 .
o e fila) = S el + B i

Combining (10) and the above equation yields " € R’} . Since ||"|| = r, it is clear
that ||2"|] — oo as r — oco. Consequently, the sequence {z"} is an interior-point-e-
exceptional family for f. ]

The above result shows that if f has no interior-point-e-exceptional family for
each £ > 0, then property (a) of the mapping U(-) holds. From the result, it is
interesting to study various practical conditions under which a continuous function
does not possess an interior-point-e-exceptional family for every € € (0,00). In the
next section, we provide several such conditions ensuring the aforementioned desirable
properties of the mapping U(-).
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4. Sufficient conditions for properties of U(-).

4.1. Eg-function. In this section, we prove that the multivalued mapping U(-)
has properties (a) and (b) if f is a continuous Eq-function satisfying a certain proper-
ness condition. Moreover, if F.(x) given by (6) is weakly univalent, then property (c)
also holds. Applied to Py complementarity problems, this existence result extends a
recent result due to Gowda and Tawhid [13]. The following lemma is quite useful.

LEmMMA 4.1. Let f : R* — R™ be an Ey-function. Then for any sequence
{u*} C RY, with |[u*|| — oo, there exist an index i and a subsequence of {u*},

denoted by {u*i}, such that ufj — 00 and fi(u7) is bounded below.

Proof. This proof has appeared in several works, see [11, 13, 35, 38]. Let {u*} C
R, be a sequence satisfying |[u*| — oco. Choosing a subsequence if necessary, we
may suppose that there exists an index set I C {1,...,n} such that uf — o0 for each
i € I, and {u¥} is bounded for each i ¢ I. Let v* € R™ be a vector constructed as
follows:

oF =ulforig¢g I, vF=0foricl.
Thus, {v¥} is a bounded sequence. Clearly, u* > v¥. Since f is an Ey-function,
there exist an index i € I and a subsequence of {u*}, denoted by {u*/}, such that

ufJ > Ufj and f;(uf) > fi(v*) for all j. Thus,
fitu®) > inf fi(v").
j

Note that the right-hand side of the above inequality is bounded. The desired result
follows. O
To show the main result of this subsection, we will make use of the following
assumption which is weaker than several previously known conditions.
CONDITION 4.1. For any sequence {z*} satisfying
(i) {2"} € B2, 2" — o0 and [ f(z")] /2" — 0, and
(ii) for each index i with ¥ — oo, the corresponding sequence { f;(z*)} is bounded
above, and
(ili) there exists at least one index i such that x¥ — oo and { fi,(x*)} is bounded,
it holds that

ki i k;
max fi(z™) — o0
for some subsequence {x*1}.

As we see in the following result the above condition encompasses several partic-
ular cases; we omit the details.

PRrROPOSITION 4.1. Condition 4.1 is satisfied if one of the following conditions
holds.

(C1) For any positive sequence {z*} C R} with ||z¥|| — oo and [ f(z*)]+/||z"| —
0, it holds that max;<i<,, 2" f;(x*) — 0o for some subsequence {z*}.

(C2) For any sequence {z*} C R, with ||z*|| — co and mini<;<,, fi(z*)/||2*| —
0, it holds that max; <;<, =¥ f;(z*') — oo for some subsequence {a*'}.

(C3) [22, 29] For any sequence {x*} with ||z*| — oo, [—-z¥]./||z*| — 0, and
[—f(x®)] 1 /||z*|| — 0, it holds that

lim inf (%) f (") /[}2*]] > 0.
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(C4) [13] For any sequence {x*} with ||z*| — oo,

i . k ; . ok
lim inf =i=n L >0, and liminf mini<icn fi@?) >0,
ool h—o0 el

there exist an index j and a subsequence {x*'} such that x?’fj(xkl) — 00.

(C5) [6, 39] f is a Ro-function.

(C6) [14, 25, 30, 31] f is monotone and the NCP is strictly feasible.

(C7) [27] f is a uniform P-function.

Remark 4.1. The condition (C1) of the above proposition is weaker than each of
the conditions (C2) through (C7). (C2) is weaker than each of the conditions (C4)
through (C7). The concept of the Ro-function, a generalization of the Rg-matrix [8],
was introduced in [39] and later modified in [6].

In what follows, we show under a properness condition that the short “interior
band” |J.¢ (g, U(€) is bounded for each given € > 0. The boundedness is important
because it implies that the sequence {z(ex)}, where x(e) € U(ex) and e — 0,
is bounded and each accumulation point of the sequence is a solution to the NCP
provided that f is continuous. We impose the following condition on f.

CONDITION 4.2. For any positive sequence {z*} C R, such that ||z*| — oo,
limy oo [—f(2)]+ = 0, and the sequence {f;(z*)} is bounded for each index i with
xF — oo, it holds that

%

ki g (..ki
max fi(z™) = oo
for some subsequence {x*}.

Clearly, Condition 4.2 is weaker than Condition 4.1 and thereby weaker than all
conditions listed in Proposition 4.1. We now prove the boundedness of the short
“interior band” under the above condition.

LEMMA 4.2. Suppose that Condition 4.2 is satisfied. If U(e) # O for each e > 0,
then for any £ > 0 the set .c( 4 U(e) is bounded, i.e., property (b) holds. Particu-
larly, U(e) is bounded for each € > 0.

Proof. Suppose that there exists some & > 0 such that (J.¢ o 5 U(€) is unbounded.
Then there exists a sequence {z(ex)}, where ¢, € (0,£], such that ||z(ex)|| — oo as
k — oo. Since x(ex) € U(ey), we deduce that [—f(z(eg))]+ =0 for all k, and that

™
ol
]

0< fi(z(ew)) = — < foralli=1,...,n.
Thus, for each 4 such that z;(ex) — oo, the sequence {f;(x(ex))} is bounded. By
Condition 4.2, we deduce that there exists a subsequence {x(ey,)} such that

max (e, fi(e(en) — oo,
This is a contradiction since x;(ey,) fi(x(ex,)) = ep, <& foralli=1,... n. ad

The main result on Eg-functions is given as follows. Even for Py-functions, this
result is new.

THEOREM 4.1. Suppose that f is a continuous Ey-function and Condition 4.1 is
satisfied. Then the properties (a) and (b) of the mappingU(e) hold. Moreover, if F.(x)
defined by (6) is weakly univalent in x, then the mapping U(-) is upper-semicontinuous,
i.e., property (c) also holds.
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Proof. To prove property (a), by Theorem 3.1, it suffices to show that there exists
no interior-point-e-exceptional family of f for any € > 0. Assume to the contrary that
for certain e > 0 the function f has an interior-point-e-exceptional family {z"}. Since
|z"|| — oo, {2"} C R}, and f is an Eg-function, by Lemma 4.1 there exist some
index m and a subsequence {z"7}, such that x,; — oo and f,,(2"7) is bounded below.
From (4), we have

1 1 , , W €
0> =\ ptor, —— ) x)i = frn(2™) — ——.
2 (:LL ! :U/Tj> f ( ) T,
Since 7, — oo and f,,(2"7) is bounded below, the right-hand side of the above
equation is bounded below. It follows that lim;_, Mry; = 1.
On the other hand, we note that for any 0 < p < 1 the function

(1) as(t)l(ul)t#“

is monotonically decreasing with respect to the variable ¢ € (0, c0). Passing through a
subsequence, we may suppose that there exists an index set I C {1,...,n} such that
x;’ — oo for each i € I, and {x;’} is bounded for each i ¢ I.

If i ¢ I, then there exists some scalar C' > 0 such that 2’ < C for all j. Since
#(t) is decreasing and p,.;, — 1, we have

) 1 1 o M € 1 1 Uy € €
fimTJ :<Tj_>xij+ ’[?><T]_>C+ . _)*>0
@) =g = e ) c ' cC

3

Thus, for all sufficiently large j, we have
[—fi(z")]+ =0 foralli¢l.
If i € I, by using (4) and the facts p1,, — 1 and ;’ — oo, we have

fl-(x”) ].( B 1 > x? ,U,-j&‘

leraf] 2 pry ) Nlmill @ [l |

which implies that
[—fi(z")]4+/||lz™ || — 0 for alli e I.

Therefore, [—f(2"9)]4+ /|| || — 0. Moreover, it follows from (4) that

i€ .
fi(xrj)g'uﬂj < i,- —0foralliel,
Ty Ly

which implies that {f;(z"7)} is bounded above for all ¢ € I. Since m € I and { f,,(z™7)}
is bounded below, the sequence {f,,(z"7)} is indeed bounded. From Condition 4.1,
there is a subsequence of {z"7}, denoted also by {z"7}, such that

T4 .
2 o fi(z"7) — oo,

However, from (4) we have

T . 1 T5
(12) x,” fi(x") = <Mrj — ) (z;7)? + P, € < i€ < €
Hr;

N | =
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for all i € {1,...,n}. This is a contradiction. Property (a) of U(e) follows.

Since Condition 4.1 implies Condition 4.2, the boundedness of the set Uae(o,é] Ue)
follows immediately from Lemma 4.2. It is known that z(e) € U(¢e) if and only if x(¢)
is a solution to the equation F.(x) = 0, i.e., U(e) = F-1(0). Since U(e) is bounded,
the set F1(0) is bounded (in fact, compact, since f is continuous). If F.(z) is weakly
univalent in x, by Lemma 2.2, for each scalar 6 > 0 there is a v > 0 such that for any
weakly univalent function h : R™ — R™ with

(13) sup |h(x) — F-(z)|| < 7, where Q = F-'(0) + 6B,
z€Q

we have

(14) 0 #h~0) C F-1(0) + 6B.

It is easy to see that for the given v > 0 there exists a scalar 3 > 0 such that

sup || Fer(z) — Fo(x)|| < v for all [¢' —¢| < 8.
zeQ

Setting h(x) := F./(z) in (13) and (14), we obtain that 0 # F'(0) C F.(0) + 6B
for all |/ —¢| < B, i.e., U(e') CU(e) + 6B for all € sufficiently close to e. Thus, U(e)
is upper-semicontinuous. 1]

Ravindran and Gowda [35] showed that if f is a Po-function, then F.(z) given by
(6) is a P-function in x, and hence the equation F.(x) = 0 has at most one solution
z(e). In this case, the upper-semicontinuity of ¢(-) reduces to the continuity of z(¢).
By the fact that every Po-function is an Eg-function and is weakly univalent, we have
the following result from Theorem 4.1.

COROLLARY 4.1. Suppose that f : R™ — R™ is a continuous Py-function and
Condition 4.1 is satisfied. Then the central path exists and any slice of it is bounded,
i.e., for each € > 0 there exists a unique x(g) satisfying the system (1), x(g) is con-
tinuous on (0,00), and the set {x(e) : € € (0,&]} is bounded for each € >0 .

When f is a Pop-function, Gowda and Tawhid [13, Theorem 9] showed that the
(long) central path exists if condition (C4) of Proposition 4.1 is satisfied. Corollary 4.1
can serve as a generalization of the Gowda and Tawhid result. It is worth noting that
the consequences of Corollary 4.1 remain valid if condition (C1) or (C2) of Proposition
4.1 holds.

4.2. Quasi-P,-maps. The concept of the quasi-P,-map that is a generalization
of the quasi monotone function and the P,-map was first introduced in [46] to study
the solvability of the NCP. Under the strictly feasible assumption as well as the
following condition, we can show the nonemptyness and the boundedness of U(-) if f
is a continuous quasi-P,-map .

CONDITION 4.3. For any sequence {z*} C R, such that

] — oo, lim [~ F()]4 =0,
and {f(z*)} is bounded, it holds that

kv ¢ (ki
max fi(x™) — o0

for some subsequence {x*1}.
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Clearly, the above condition is weaker than Conditions 4.1 and 4.2. It is also
weaker than Condition 3.8 in [4] and Condition 1.5(iii) in [25]. The following is the
main result of this subsection.

THEOREM 4.2. Let f be a continuous quasi-Pyx-map with the constant 7 > 0 (see
Definition 2.3). Suppose that Condition 4.3 is satisfied. If the NCP is strictly feasible,
then property (a) of U(e) holds. Moreover, if Condition 4.2 is satisfied, then property
(b) holds, and if F.(x) is weakly univalent in x, then property (c) also holds.

While the nonemptyness of U(e) is ensured under Condition 4.3, it is not clear if
the boundedness of U(g) can follow from this condition. However, from the implica-
tions Condition 4.1= Condition 4.2 = Condition 4.3, we have the next consequence.

COROLLARY 4.2. Suppose that [ is a continuous quasi-P.-map and Fe(x) is
weakly univalent in x. If the NCP is strictly feasible and Condition 4.1 or 4.2 is
satisfied, then the mapping U(-) has properties (a), (b), and (c).

The proof of Theorem 4.2 is postponed until we have proved two technical lemmas.

LEMMA 4.3. Let f satisfy Condition 4.3. Assume that {x"},~q s an interior-
point-c-exceptional family for f. If there exists a subsequence of {x"}, denoted by
{z"}, such that for some 0 < vy < 1,

(15) lim <urk -

k—o0

1
) a4 = o,

Tk

then we have

lim ( min z;* ) =0.
k—oo \1<i<n

Proof. Suppose that {z"*} is an arbitrary subsequence of {z"} such that (15)
holds. Since ¢(t) defined by (11) is decreasing on (0, 00), for each ¢ € {1,...,n} we
have

1 1 : oy €
16 (2™ < = -— e
(16) fila™) < 5 (Mm- Mrk) félilgn Tt ming<j<, ;*
and
1 1 K€
17 (zTF) > = — o) max it
( ) fz(gc ) <35 <,UJrk. ,Urk> féllgxn ;" + maxi<i<n x:k

Suppose to the contrary that there exists a subsequence of {z"*}, denoted also by
{z"*}, such that minj<;<p z;* > a > 0 for all £ > 0, where « is a constant. We
derive a contradiction. Indeed, since p,, — % < 0, from (16) we have

Tk

€ 5 )
fi(z™) < Lﬁﬂ <= foralli=1,...,n.
ming <;<n T;

From (17) and the above relation, we obtain

(18)

Qlm

1<i<n

1 1
> fi(x™) > & (IJ”Fk - ) max z,* foralli=1,...,n.
M

Tk

Since ||z || — oo, we deduce from (15) that

1
lim (urk - ) max z;* = 0.

k—o0 Wy, ) 1<i<n
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Therefore, it follows from (18) that there exists a scalar ¢ such that ¢ < f;(z™) < e/«
for all = 1,...,n and limg_, o[- fi(z" )]s = 0. By Condition 4.3, there exists a
subsequence of {z"*}, denoted still by {z"*}, such that maxi<i<, z;* fi(2"*) — oo.
However, from (12) we have that x* f(z;*) < pi,e <€ foralli=1,...,n. Thisis a
contradiction. |

LEMMA 4.4. Let f satisfy Condition 4.3. Assume that {z"} is an interior-point-
e-exceptional family for f. Let uw > 0 be an arbitrary vector in R™. Then for any
subsequence {x"™} (where r, — oo as k — o) there exists a subsequence of {z"*},
denoted still by {z"*}, such that f(z"*)T (z™ —u) < 0 for all sufficiently large k.

Proof. Let {x"*} be an arbitrary subsequence of {z"} (where 1, — o0 as k — 00).
By using (4) we have

1 1 g 1 1 o T
5 (:U‘Tk - um) ||{L‘ k” +n€lu‘7“k - 5 (/‘er - U?“k> ({,C k) U= ;T'k

i=1 g
1 1 Tk 2 Tk T - ui
(19) =5 (=) U = @) e (n = D0 )

T .
k =1 i

We suppose that f(z™)T (2™ —u) > 0 for all sufficiently large k. We derive a contra-
diction. From (19), we have

1 1
0< fla™) (@™ —u) <5 (um o ) (2" [* = (™)) + pr, ene
Tk

Since ||z || — oo, for all sufficiently large k we have

1

1
0<3 (u” o ) (2™ ” = (&™) "u) + proen < pr,en,
Tk

which implies that

1
li _ e || 1+y
Jim (urk M) [l ]

1
= li .= TR (12 _ (ATe\T
kggo(uk M)(ﬂc 17 = (&™) w)
:O

"+

[l |[? = (27%) T u

for any scalar 0 < v < 1. Thus, we see from Lemma 4.3 that

(20) min z;* — 0.
1<i<n

Notice that

N |

(1 = =) (12 = ™)) <0

Tk

for all sufficiently large k. From (19), (20), and the above inequality, we have

ming <j<n U;
S /’[’T'kg n — ;Tk < O
ming<;<n &

i

U

i
Tk
€Z;

F@™) (@ = u) < e <n X



Downloaded 12/13/16 to 147.188.55.174. Redistribution subject to SIAM license or copyright; see http://www.siam.org/journals/ojsa.php

PROPERTIES OF A MULTIVALUED MAPPING 583

for all sufficiently large k. This is a contradiction. a

We are now ready to prove the results of Theorem 4.2.

Proof of Theorem 4.2. To show property (a) of the mapping U(e), by Theorem
3.1, it suffices to show that f has no interior-point-e-exceptional family for any & > 0.
Assume to the contrary that there exists an interior-point-e-exceptional family for f,
denoted by {z"}. By the strict feasibility of the NCP, there is a vector u > 0 such
that f(u) > 0. Consider two possible cases.

Case (A). There exists a number 9 > 0 such that

max (] —u;)(fi(z") = fi(u)) <0 for all r > r.

1<i<n
In this case, the index set I (2", u) is empty. Since f(u) > 0, " > 0, and ||z"|| — oo,
it is easy to see that

fw) T (z" —u) >0

for all sufficiently large r. Since f is a quasi-P,-map and I (z",u) is empty, the
above inequality implies that f(z")? (2" — u) > 0 for all sufficiently large r. How-
ever, by Lemma 4.4 there exists a subsequence of {z"}, denoted by {z"*}, such that
f(x™)T (2™ —u) < 0 for all sufficiently large k. This is a contradiction.

Case (B). There exists a subsequence of {z"} denoted by {z"}, where r; — oo
as j — oo, such that

ax (27" —wi)(fi(a") = fi(w)) > 0 for all j.

By using (4), for each i we have
AP = (! = w)(fi(a™) ~ filw)
r 1 1 e P €
(21) = (z;" —w) <2 ( - Wj) z;” — fi(u) + 2 > :

Hor; i

There exist a subsequence of {77}, denoted also by {z"7}, and a fixed index m such
that

AGH = (@ = ) (fn(277) = fru()) = max (277 = w) (fi(2"7) = filu).

1<i<n

For each i such that x;” — oo, (21) implies that Al(»rj) — —o0. Since A7) > 0 for all
7, we deduce that {x:ﬁ} is bounded, i.e., there is a constant ¢ such that 0 < z,3 < 6
for all j.

If 27, < U, setting i = m in (21), we have

AS;J') < (U — 273) <; ( ! —Mrj> 8 +fm(u)>

fir,

(22) < (5 (G =) o )

If wu, < o < 6, setting i = m in (21), we obtain

(23) ACD < (@73 —up)2E < e <ol

m
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We consider two subcases, choosing a subsequence whenever it is necessary.
Subcase 1. pi,; — 1. From (22) and (23), for all sufficiently large j we have

AS,’;J') < max {6, Um, (fm(u) + %n)} .

Thus, for all sufficiently large j, we obtain

F)(@” —u) =7 max (a7 —u)(fi(2") — fi(w)

> f(u)T(xrj - UT) : Tmax{s, Um(fm(u) + Um/2)}
> 0.

The last inequality above follows from the fact that f(u) > 0,{z"7} C R%}_, and
||z" || — oo. Since f is a quasi-P,-map, the above inequality implies that f(x"5)T (277 —
u) > 0 for all sufficiently large j, which is impossible according to Lemma 4.4.

Subcase 2. There exists a subsequence of {y,, }, denoted also by {u,, }, such that
pr; < 6% for all j, where 0 < 6* < 1. In this case, from (22) and (23), we have

(r)) U (1
Ay < max < e, U frm (u) + >\ fhr; .
T
It follows from (4) that

T = f@") (u— ™) — 7 max (z) —w;)(fi(2"7) — fi(u))

1<i<n

1 1 "L u
=g () (5 = )T + (Z e n> A,

Tj i=1 "1

We now show that T )‘> 0 for all sufficiently large j.

2
If ¢ < upfm(u)+ UT"(% — pr; ), noting that p,., < 6* and ||z ||> — (279)Tu —
&

Tu2, — 00 as j — 0o, we obtain
. 1 1 X .
709 2 1 (L =, ) (712 = )= 2 = (1) = iy
.uT‘j

1/1
> 5 (5 =) (1P = @) a7 = run ) = 8%en > 0,

If &€ > wpfrn(u) + %(
show that

ul — iy, ), by the same argument as the above, we can
7j

1/1
i) > 5 <5* - 6*) (JJlz" ||* = (2")Tu) — ben — 7 > 0

for all sufficiently large j. Thus, by the quasi-P,.-property of f, we deduce from
T3 > 0 that f(u)”(u — 2™) > 0 for all sufficiently large j. It is a contradiction
since {2"7} C R}, ||2"7|| — oo, and f(u) > 0.

The above contradictions show that f has no interior-point-e-exceptional family
for each € > 0. By Theorem 3.1, the set U(g) # 0 for any ¢ > 0. The boundedness of
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the short “interior band ” follows from Lemma 4.2, and the upper-semicontinuity of
U(e) follows easily from Lemma 2.2. d

The class of quasi-P,-maps includes the quasi monotone functions as particular
cases. The following result is an immediate consequence of Theorem 4.2.

COROLLARY 4.3. Suppose that f is a continuous quasi monotone (in particular,
pseudomonotone) function, and the NCP is strictly feasible.

(i) If Condition 4.3 is satisfied, then property (a) of U(e) holds.

(ii) If Condition 4.2 is satisfied, then properties (a) and (b) of U(e) hold.

In the case when F_(x) is univalent (continuous and one-to-one) in z, the equation
F.(z) = 0 has at most one solution. Combining this fact and Theorem 4.2, we have
the following result concerning the existence of the central path of the NCP. To our
knowledge, this result can be viewed as the first existence result on the central path
for the NCP with a (generalized) quasi monotone function. Up to now, there is
no interior-point type algorithms designed for solving (generalized) quasi monotone
complementarity problems.

COROLLARY 4.4. Let [ be a quasi-P,-map, and F.(x) is univalent in x. If the
NCP is strictly feasible and Condition 4.2 is satisfied, then the central path exists and
the set {z(e) : € € (0,€]} is bounded for any given € > 0.

Particularly, if f is a Po-function, then Fi(x) is univalent in x (see [35]). We have
the following result.

COROLLARY 4.5. Let f be a continuous Py and quasi-P.-map. If the NCP is
strictly feasible and Condition 4.2 is satisfied, then the conclusions of Corollary 4.4
are valid.

4.3. P(7,a,3)-maps. It is well known (see [14, 25, 30, 31]) that the monotonic-
ity combined with strict feasibility implies the existence of the central path. In this
section, we extend the result to a class of nonmonotone complementarity problems.
Our result states that if f is a P(7, a, 3) and Pg-map (see Definition 2.4), the central
path exists provided that the NCP is strictly feasible. This result gives an answer
to the question “What class of nonlinear functions beyond P.-maps can ensure the
existence of the central path if the NCP is strictly feasible?” We first show properties
of the mapping U(-) when f is a P(7, «, 3)-map.

THEOREM 4.3. Let f be a continuous P(r,a, 3)-map. If the NCP is strictly fea-
sible, then properties (a) and (b) of U(e) hold. Moreover, if F.(x) is weakly univalent
in x, property (c) also holds.

Proof. Suppose that there exists a scalar € > 0 such that f has an interior-point-
e-exceptional family denoted by {z"}. Since {z"} C R, and |[z"|| — oo as r — oo,
there exist some p and a subsequence denoted by {z"7}, where r, — 0o as j — oo,
such that ||2"7]] — oo and

Ti

x u, = max (z,’ — u;).

p 1<i<n

Clearly, z,;, — oo as j — oo. On the other hand, there exists a subsequence of {77},
denoted also by {z"7}, such that for some fixed index m and for all j we have

% - um)(fm(xrj) - fm(u)) = max (xrj - ul)(fz(zrj) B f’(u))

(I 1<i<n

By the definition of the P(r, o, 3)-map, we have
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(27 —up)(fo(2") = fp(w))

> min (o] = us) (fia™) = filw)
> (L 7) max (] —wi)(fi(a™) ~ fi(u)) — alle” —u]’
(24) = (L)@ = ) (&) = fon(w)) — alla”™ —u”.

From (4), we have that f,(2") < &/z;’, and hence

(25) BI()’I"]’) — (x5 — up)(fp(2"7) — fo(w)) < (zp —up) (E — fp(U)> )

273 —ul|? =z —al?

It is easy to see that

ooy e ul” _(llen —ully? 1 L
zy — Up zp — Up (zp — up) 18 T (2! — )P

Combining (25) and (26) leads to

B]g”) — —00 as j — o0.

From
Tj T
) > B, .— mi (z;" —wi)(fi(2") — fi(u))
Bp 1> Bmzn : 121%111 erj — UHB )
we deduce that
(27) B:r{m — —00 as j — 00.

We now show that {z;; } is bounded. Assume that there exists a subsequence of {1 },
denoted still by {zy }, such that z;, — oo. Then, from (21), we have

(@5 = um) (fm(27) = fim(u)) — —o0,
and hence for all sufficiently large j we have

o) o = ) @) = fn) _ (@l — (i) = filw) _
" o = ull? N |

By (27) and the above relation, we obtain

(28) (14+7)B) + B7. — —00 as j — oo,

min
However, since f is a P(7, a, 3)-map, we have
(1+ T)Bv(‘r:j) + B;im 2 —a,

which contradicts (28). This contradiction shows that the sequence {zy;} is bounded.
By using (4) and (24), we have

1 1 T

T P

1 1 i€ v
> (14 7)) — um) ( ( - u) 2+ fnl) = 17 ) ~alle — ).
e

Tj
HTJ' m
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Multiplying both sides of the above inequality by 1/(z;,’ — u,), rearranging terms,
and using (26), we have

1/ 1 (L Tz (T — U
) oy

2 \ i, Tp —Up
L € fm(w)(zw) —um) (T — Um) allz™ — |8
> fp(u) _ r7_zj + (1 —‘rT) ( m( T(j m m) rij ;;z m . || - ”
Tp Tp' — Up T (Tp — up) Tp — Up
€ 14+ fm(Wuym A +7)e anf/?
> fyfu) - - WD (Qb)e o
Tp Tp — Up zy —up (T —up)

For all sufficiently large j, the left-hand side of the above inequality is negative, but
the right-hand side tends to f,(u) > 0 as j — oo. This is a contradiction. The
contradiction shows that f has no interior-point-e-exceptional family for every € > 0.
By Theorem 3.1, property (a) of U(e) follows. The proof of the boundedness of the
set Uee(o g U(e) is not straightforward. It can be proved by the same argument as
the above. Indeed, we suppose that {z(cx)}o<e,<c © U.e(o,qU(€) is an unbounded
sequence. Replacing {z"7} by {x(ex)}, using

fla(er)) =

Gk &
x(er) — x(ew)
instead of (4), and repeating the aforementioned proof, we can derive a contradic-
tion. The upper-semicontinuity of U(-) can be obtained by Lemma 2.2. The proof is
complete. 0
The class of P(7, a, 3)-maps includes several particular cases such as P(7, a,0)-,
P(7,0,0)-, and P(0, o, B)-maps. It is shown in [46] that the class of P(7,0,0)-maps
coincides with the class of P,-maps. Therefore, f is said to be a P,-map if and only
if there exists a nonnegative scalar x > 0 such that
) (F _ f i ) F _ f. > 0.
(14 #) max (2 = ) (i(@) = £i(y) + min (wi = 90) (fi(w) = fi(w)) = 0
Particularly, a matrix M € R™ "™ is a P,-matrix if and only if there is a constant
Kk > 0 such that

(14 k) max z;(Mx); + min z;(Mz); > 0.
1<i<n 1<i<n

This is an equivalent definition of the concept of a P,-matrix (sufficient matrix) intro-
duced by Kojima et al. [26] and Cottle, Pang, and Venkateswaran [9]. The following
result follows immediately from Theorem 4.3.

COROLLARY 4.6. Let f be a continuous Py and P(t,a, 3)-map. If the NCP is
strictly feasible, then the central path exists and any slice of it is bounded.

It is worth noting that each P,-map is a Py and a P(7, a, §)-function. The fol-
lowing result is a straightforward consequence of the above corollary.

COROLLARY 4.7. Let f be a continuous P.-map. If the NCP is strictly feasible,
then the central path exists and any slice of it is bounded.

It should be pointed out that P,-maps are also special instances of quasi-P,-
maps. A result similar to Corollary 4.3 can be stated for P,-maps. However, as we
have shown in Corollary 4.7, the additional conditions such as Conditions 4.1, 4.2,
and 4.3 are not necessary for a P,-map to guarantee the existence of the central path.
While P,-maps and quasi monotone functions are contained in the class of quasi-P,-
maps, Zhao and Isac [46] gave examples to show that a P,-map, in general, is not a
quasi monotone function, and vice versa.
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4.4. Exceptionally regular functions. In section 4.1, we study the properties
of the mapping U(e) for Eg-functions satisfying a properness condition, i.e., Condi-
tion 4.1. In sections 4.2, we show properties of U(e) for quasi-P,-maps under the
strictly feasible condition as well as some properness conditions. In the above section,
properness assumptions are removed, and properties of U(e) for P(7, «, 3)-maps are
proved under the strictly feasible condition only. In this section, removing both the
strictly feasible condition and properness conditions, we prove that properties of U(¢)
hold if f is an exceptionally regular function. The exceptional regularity of a function
(see Definition 2.5) was originally introduced in [46] to investigate the existence of a
solution to the NCP.

DEFINITION 4.1. [16] A map v : R™ — R"™ is said to be positively homogeneous
of degree a > 0 if v(tx) = t“v(x) for all z € R™.

When « = 1, the above concept reduces to the standard concept of positive
homogeneity. Under the assumption of positively homogeneous of degree o« > 0, we
can show that properties (a) and (b) of U(e) hold if f is exceptionally regular. See
the following result.

THEOREM 4.4. Let f be a continuous and exceptionally regular function from
R"™ into R™. If G(z) = f(x) — f(0) is positively homogeneous of degree aw > 0, then
properties (a) and (b) of U(e) hold. Moreover, if F.(x) is weakly univalent, property
(¢) also holds.

Proof. Suppose that there is a scalar € > 0 such that f has an interior-point-e-
exceptional family {z"}. We derive a contradiction. Indeed, since G(x) is positively
homogeneous of degree o > 0, we have

f@&") = fO) + =" [*(f " /ll="[]) = £(0))-

Without loss of generality, assume that z"/||z"|| — Z. From the above relation, we
have

(29) Jim f(z")/[l2"|* = f(2) = f(0) = G(2).
From (4), we have
(30) % <M1 - ,Mr) = *fiifr) + (Z:; foralli=1,...,n.

Let I (%) = {i: &; > 0}. Since ||z"|| — oo and «% /||z"|| — &;, we deduce that 2] — oo
for each i € I, (&). We now show that

1 1 r
(31) lim ( ur) Ll

pe ) Jare

for some 1 > 0. It is sufficient to show the existence of the above limit. Indeed, for
each i € I, (%), by using (30) and (29) we have

nm1<1 MT) [ |le||< fil@) e )Z_Gi(a:q

o larfle r=ee 2y U flar]l T afferl® Ti

Thus, (31) holds, with

(32) Gi@) = —p forall i€ I ().

L
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Now, we consider the case of ¢ ¢ I, (). In this case, #; = 0. By using (4), (31), and
(29), we see from z7 /||z"|| — O that

0< lim —2 _ — lim (fi(xr) (1/Mr—ur)w§)

r—oo zyflarfle r=oo \ [l 2|l
o <fi($r) (L pr = pr)[|2"]F >
r—oo \ [lzr|| 2[|zr{| (B
= Gy(2),

ie.,

Gi(2) >0 forall i ¢ I,().
Combining (32) and the above relation implies that f is not exceptionally regular.
This is a contradiction. The contradiction shows that f has no interior-point-e-
exceptional family for each ¢ > 0, and hence property (a) of U (e) follows from Theorem
3.1. Property (b) of U(e) can be easily proved. Actually, suppose that there exists

a sequence {x(ex)}o<e, <z With ||z(eg)|| — oo, where z(er) € U(ey). Without loss of
generality, let z(eg)/||x (k)| — &, where ||Z|| = 1. As in the proof of (29) we have

0< tim f(a(e)/llx(en)” = G(@).
Since x(ex) € U(ey), we have that z;(ex) fi(x(ex)) = € for all i = 1,...,n. Thus,

zi(ex) fi(x(er))

0= kli{go l2(e) [0 =Z;G;(Z) foralli=1,...,n.
Therefore,
G;(Z) =0 whenever Z; > 0, and G;(Z) > 0 whenever z; =0,
which contradicts the exceptional regularity of f(x). 0

It is not difficult to see that a strictly copositive map and a strictly semimonotone
function are special cases of exceptionally regular maps. Hence, we have the following
result.

COROLLARY 4.8. Suppose that G(z) = f(z) — f(0) is positively homogeneous
of degree o > 0. Then conclusions of Theorem 4.4 are valid if one of the following
conditions holds.

(i) f is an Eo-function, and for each 0 # x > 0 there exists an index i such that
z; >0 and f;(z) # fi(0).

(ii) f is strictly copositive, that is, T (f(z) — £(0)) > 0 for all 0 # x > 0.

(iii) f s a strictly semimonotone function.

Proof. Since each of the above conditions implies that f(x) is exceptionally reg-
ular, the result follows immediately from Theorem 4.4. 0

Motivated by Definition 2.5, we introduce the following concept.

DEFINITION 4.2. M € R™" is said to be an exceptionally reqular matriz if for
all B> 0, M + BI is an Ry-matriz.

It is evident that an exceptionally regular matrix is an Rp-matrix, but the converse
is not true. The following result is an immediate consequence of Theorem 4.4 and its
corollary.

COROLLARY 4.9. Let f = Mx+q, where M € R™ "™, and q is an arbitrary vector
in R™. If one of the following conditions is satisfied, then properties (a) and (b) of
the mapping U(e) hold:
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(i) M € R™ ™ is an exceptionally regular matriz.
(ii) M 1is a strictly copositive matriz.
(iii) M is a strictly semimonotone matriz.
(iv) M is an Ey-matriz, and for each 0 # x > 0 there exists an index i such that
x; >0 and (Mx); # 0 (possibly, (Mx); <0).

Furthermore, if M is also a Py-matriz, then the central path of a linear comple-
mentarity problem exists and any slice of it is bounded.

The Rp-property of f has played an important role in the complementarity theory.
We close this section by considering this situation. The concept of a nonlinear Ry-
function was first introduced by Tseng [38] and later modified by Chen and Harker
[6]. We now give a definition of the Rp-function that is different from those in [38]
and [6].

DEFINITION 4.3. f: R™ — R"™ is said to be an Ry-function if x = 0 is the unique
solution to the following complementarity problem:

G(z) = f(x) — f(0) >0, >0, z7G(x) = 0.

This concept is a natural generalization of the Ro-matrix [8]. In fact, for the linear
function f(x) = Mx + g, it is easy to see that f is an Rp-function if and only if M is
an Rp-matrix. In the case when f is an Eg-function, we have shown in Theorem 4.1
that there exists a subsequence {y.,, } such that u,, — 1. Moreover, if G is positively
homogeneous, then from (31) we deduce that 4 = 0. By using these facts and the
above Rg-property and repeating the proof of Theorem 4.4, we have the following
result.

THEOREM 4.5. Suppose that G(tx) = tG(x) for each scalar t > 0 and x € R",
and that f is an Ey and Ro-function. Then the conclusions of Theorem 4.4 remain
valid. Moreover, if f is a Py and Ry -function, the central path exists and any slice
of it is bounded.

5. Conclusions. We introduced the concept of the interior-point-e-exceptional
family for continuous functions, which is important since it strongly pertains to the
existence of an interior-point x(g) € U(e) and the central path, even to the solvability
of NCPs. By means of this concept, we proved that for every continuous NCP the set
U(e) is nonempty for each scalar € > 0 if there exists no interior-point-s-exceptional
family for f. Based on the result, we established some sufficient conditions for the
assurance of some desirable properties of the multivalued mapping U(e) associated
with certain nonmonotone complementarity problems. Since properties (a) and (b)
of U(e) imply that the NCP has a solution, the argument of this paper based on
the interior-point-e-exceptional family can serve as a new analysis method for the
existence of a solution to the NCP.

It is worth noting that any point in U(e) is strictly feasible, i.e., 2(¢) > 0 and
f(xz(g)) > 0. Therefore, the analysis method in this paper can also be viewed as a
tool for investigating the strict feasibility of a complementarity problem. In fact, from
Theorems 3.1, 4.1, 4.4, and 4.5, we have the following result.

THEOREM 5.1. Let f be a continuous function. Then the complementarity prob-
lem is strictly feasible whenever one of the following conditions holds.

(i) There exists a scalar €* > 0 such that f has no interior-point-e*-exceptional

famaly.

(ii) f is an Ep-function and Condition 4.1 is satisfied.

(ili) G(x) = f(x) — f(0) is positively homogeneous of degree o« > 0 and f is

exceptionally reqular.
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(iv) f(z) = Mx + q, where M is an Ey and Ro-matriz.

It should be pointed out that the results and the argument of this paper can
be easily extended to other interior-point paths. For instance, we can consider the
existence of the path

(33)  {(z(e),y(e)) >0:e>0,y(e) = f(x(e)) + eb, z;(e)yi(e) = ea; for all i}

(where b and a > 0 are fixed vectors in R™) first studied by Kojima, Megiddo, and
Noma [25]. (When a = €e,b = 0, the above path reduces to the central path). This
path can be studied by the concept of interior-point-¢(a, b)-exceptional family. For a
continuous function f: R™ — R", we say that a sequence {z"} C R’} is an interior-
point-¢(a, b)-exceptional family for f if ||2"|| — oo as r — oo, and for each z” there
exists a positive number pu, € (0,1) such that for each 4

. 1 1 . rea;
fia") = —ebi + 5 [Mr - } of+ B
2 Loy T

%

Using

Fi(z,e) = o, + (fi(z) +eb;) — \/xf + (fi(x) +€b;)? + 2ea;

and arguing as in the same proof of Theorem 3.1, we can show that for any € > 0 there
exists either a point z(¢) satistying (33) or an interior-point-¢(a, b)-exceptional family
for f. This result enables us to develop some sufficient conditions for the existence of
the path (33).
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