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Abstract

We consider existence and uniqueness properties of a solution to homogeneous cone com-
plementarity problem (HCCP). Employing the T-algebraic characterization of homogeneous
cones, we generalize the P, Py, Ry properties for a nonlinear function associated with the
standard nonlinear complementarity problem to the setting of HCCP. We prove that if a
continuous function has either the order-FP, and Ry, or the Py and Ry properties then all
the associated HCCPs have solutions. In particular, if a continuous function has the trace-P
property then the associated HCCP has a unique solution (if any); if it has the uniform-trace-
P property then the associated HCCP has the global uniqueness (of the solution) property
(GUS). We present a necessary condition for a nonlinear transformation to have the GUS
property. Moreover, we establish a global error bound for the HCCP with the uniform-trace-
P property. Finally, we study the HCCP with the relaxation transformation on a T-algebra
and automorphism invariant properties for homogeneous cone linear complementarity prob-
lem.

Keywords: Homogeneous cone complementarity problem, P property, existence of a solu-
tion, globally uniquely solvability property, error bound.
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1 Introduction

In this paper, we are interested in the homogeneous cone complementarity problem (HCCP(F,q)
for short) which is to find a vector z € K such that

reK, ye K", (z,y) =0, y=F(z)+q, (1)

where K is a homogeneous cone (the automorphism group of the cone acts transitively on the
interior of the cone, see Section 2 for details) in a finite-dimensional inner product space H over
R with its dual K* given by K* := {y € H : (z,y) > 0,Vo € K}, F : H — H is a continuous
function and ¢ € H. If F(z) = L(x) is linear, we call problem (1) the homogeneous cone
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linear complementarity problem (HCLCP(L,q)). When K is a symmetric cone in a Euclidean
Jordan algebra, it is the symmetric cone complementarity problem (SCCP), which includes the
so-called nonlinear complementarity problem (NCP, where H = R™, the space of n-dimensional
real column vectors, and K = R}, the nonnegative orthant) and semidefinite complementarity
problem (SDCP, where H = S", the space of n x n real symmetric matrices, and K = S'}, the
cone of positive semidefinite symmetric matrices) as special cases.

In the NCP context, a continuous function f : R™ — R™ is said to be a P function (has the
P property) if the following implication holds

(z—y)olflx)—fW]<0 = z=y,

where “o” denotes the Hadamard (componentwise) product and z < 0 means that all components
of z are nonpositive. There are many applications of P functions in engineering, economics,
management science, and other fields, see, e.g., [7, 25]. We say f is a Py function if f + eI is
a P function for any € > 0 where [ is the identity transformation. This is a generalization of
P-matrices. It is known that if f is a Py function and satisfies the so-called Ry condition then
the NCP(f,q) has a solution for every ¢ € R™. (Here, we only consider the Ry condition as
described in Definition 3.2 below.) In the setting of a Cartesian product of sets in R™, Facchinei
and Pang [7] gave P and Py functions and studied some of their properties. In the setting of
a Euclidean Jordan algebra, Gowda, Sznajder and Tao [14] studied some P and Py properties
for linear transformations; Tao and Gowda [26] introduced P and P, functions and established
the existence result for SCCP. Moreover, Gowda and Sznajder [13] studied the automorphism
invariance of P and globally uniquely solvability (GUS) properties for linear transformations
on Euclidean Jordan algebras. Symmetric cones are homogeneous and self-dual, see [8, 21]. A
natural next step in generalization is to drop the requirement that K is self-dual. While there is a
finite number of non-isomorphic symmetric cones of each dimension, the number is uncountable
for homogeneous cones when the dimension n > 11, see [29]. There has been increasing interest
and activity in the area of homogeneous cones and optimization problems over homogeneous
cones, see, e.g., [1, 3, 4, 5, 6, 9, 15, 16, 20, 23, 24, 27, 28, 29, 30]. These papers deal with
either certain theoretical properties of homogeneous cones, primal-dual interior-point methods
for linear programming over homogeneous cones or their applications. In this paper, we work
on the P properties for nonlinear transformations in the setting of HCCP. The aim of our work
is to establish the existence and uniqueness results of a solution to HCCP.

With the help of the T-algebraic characterization of homogeneous cones, we first study the
metric projection onto homogeneous cone K and its properties related to HCCP. Based on them,
we introduce P, order-P, trace- P, uniform-trace-P, trace-Fy, order-FPy, Py and Ry properties for
a function F' : H — H in the setting of HCCP. Then, we show that if F' has either the order-Fy and
Ry, or the Py and Ry properties then the HCCP(F, ¢) has a solution for every ¢ € H by applying
the degree theory; if F' has the trace-P property then the associated HCCP(F, ¢q) has a unique
solution (if not empty); if F' has the uniform-trace-P property then the associated HCCP(F, q)
has GUS property. Moreover, we establish a global error bound for the HCCP with F" having the
uniform-trace-P property. We also present a necessary condition for a transformation to have
the GUS property. Finally, we apply our results to the HCCP with F' specified by the relazation
transformation R; on a T-algebra that is induced by a vector valued function f; in particular,
we show the equivalent relationships between P (P, respectively) property of f and various P
(Py, respectively) properties of Rf. We apply our main results to the associated HCCP(Ry, q)
and show that it has a bounded solution set if f has the Py and Ry properties. Furthermore, in
the context of HCLCP we show that Ry, @), GUS and Lipschitizian GUS, ultra-P and ultra-GUS
properties are automorphism invariant.



This paper is organized as follows. In Section 2, we briefly review some basic concepts
and results on T-algebras, and describe some fundamental results on metric projection onto
homogenous cones. In Section 3, we introduce the various P properties and show our existence
result for HCCP. In Section 4, we study the GUS property and give an error bound for HCCP.
In Section 5, as applications, firstly, we introduce the relaxation transformation, and study its
monotonicity, various P and P, properties; secondly, we consider the automorphism invariant
properties for HCLCP. In Section 6, we include some concluding remarks. While most of our
focus is on Homogeneous cones, many of our results apply more generally (in the setting of
arbitrary convex cones).

2 Preliminaries

We first briefly review some basic concepts and results on homogeneous cones and T-algebras
from [4, 29, 30], and then provide some fundamental results on metric projection onto homoge-
nous cones.

2.1 Homogeneous cones and 7T-algebras

Definition 2.1 A closed, convex cone K with nonempty interior is homogeneous if the group
of automorphisms of K acts transitively on the interior of K.

Note that a cone K is homogeneous then so is its dual K*. Vinberg [29] introduced a
constructive way to build homogeneous cones by employing the so-called T-algebra which con-
nects homogeneous cones to abstract matrices whose elements are vectors. We first review the
following concept of matriz algebra.

Definition 2.2 A matrix algebra A is a bi-graded algebra @Zj:l A;j over the reals with a
bilinear product of a;; € Aij and ay € A (1 <4,7,k,1 <) satisfying

-Ail Zf .7: ka
a;iQK €
! 0 if j#Fk

where A;j is a n;j-dimensional vector space. The positive integer r is called the rank of the
matriz algebra A.

Every element a € A is a generalized matrix with its component in A;; being an n;;-
dimensional generalized element of the matrix a;j, i.e., a;; is the projection of a onto A;;. The
multiplication of two elements a,b € A is analogous to the multiplication of matrices,

(ab)i; = Z ;b ;.
=1

Assume that for every 4, A;; is isomorphic to R, and let p; be the isomorphism and let e; denote
the representation of the unit element of A;; in A. We define the trace of an element a as

Tr(a) = Zpi(aii).
i=1

The following notion generalizes the classical (conjugate) transpose. An involution * of the
matrix algebra A of rank r is a linear automorphism on .4 that satisfies



(i) (a*)* = a for all a € A (involutory).

(ii) (ab)* = b*a* for all a,b € A (anti-homomorphic).

(ili) (a*)ij = (ai;)* for 1 <i,j <.

(iV) A:} = .Aji for 1 < i,j <r.

We are ready to state the following definition of T-algebra, which was originally introduced
by Vinberg [29].

Definition 2.3 A T-algebra of rank r is a matriz algebra A of rank r with involution (x)
satisfying the following axioms:

1. For each 1 < i <r, the subalgebra A;; is isomorphic to the reals.

II. For each a € A and each 1 <i,j <,

Aj;€; = Qyjj and €ili; = Qg .

III. For each a,b € A, Tr(ab) =Tr(ba).

IV. For each a,b,c € A, Tr((ab)c) =Tr(a(bc)).

V. For each a € A, Tr(a*a) > 0, with equality if and only if a = 0.

VI. For each a,b,c € A and each i,j,k, 1 € {1,2,---,r} withi < j <k <I,

aij(bjrckr) = (aijbjk)cri-
VII. For each a,b € A and each i,j,k,l € {1,2,---,r} withi < j <k and | <k,
aij (bikbix) = (aijbjn)bi-
Thus, the cone associated with a T-algebra A of rank r, denoted by int(K (.A)), is given by
int(K(A)) :={tt" 1t € Aty =0Vl <j<i<r andt; >0Vl <i<r}

It is easy to see from Axiom II that e := > _;e; is the unit element in A, ie., ea = ae for
all a € A. It is necessary to note that multiplication in a T-algebra is neither commutative
nor associative. Define the subalgebra of upper triangular elements of A and the subspace of
“Hermitian” elements, respectively, as

T .= @ Aij, H:={acA:a=a"}.

1<j,5,j=1

Clearly, Axiom VI is equivalent to t(uw) = (tu)w for all t,u,w € 7. Taking involution, we
get another equivalent statement: t(uw) = (tu)w for all t,u,w € T*. Similarly, Axiom VII is
equivalent to t(uu*) = (tu)u* for all ¢t,u € T; or equivalently, (u*u)t = u*(ut) for all t,u € T*.

Let 7, (resp., 7, and 7) denote the set of elements of 7 with nonzero (resp., nonnegative
and positive) diagonal components. It is easy to see that int(K(A)) = {tt* : ¢t € 7,1} and H is
the linear span of int(K (A)).

We recall below a fundamental characterization of homogeneous cones established by Vinberg
[29].

Theorem 2.4 (T-algebraic representation of homogeneous cones) A cone K is homogeneous
if and only if int(K) is isomorphic to the cone int(K(A)) associated with some T-algebra A.
Moreover, given int(K(A)), the representation of an element from int(K) in the form tt* is
unique. Finally, the dual cone int(K™) can be represented as {t*t :t € T, }.



Remark 2.1 This theorem is analogous to the representation of a symmetric cone as the set of
squares over a Jordan algebra. However, for T-algebra and its associated cone it is not true that
for a given a € A we have aa* € int(K(A)). The positivity of the diagonal elements t € 7 is
only required to ensure uniqueness. In general, the closures of the cone int(K(A)) and its dual
are specified by

K(A) = {tt":te T}, K*(A)={t't:teT.). 2)

Thus, K(A) is a closed convex cone in the inner product space (H, (-,-)), where (-, -) is given by
(a,b) = Tr(a*b) = Tr(ab) for all a,b € H. It is worth noting that for all a,b,c € A,

(ab,cy = (b*a*,c*) = (a,cb™) = (b,a”c). (3)

We define the norm induced by the inner product as ||a|| := /(a,a). In what follows, we may
simply write K and H for K(A) and (H, (-,-)), respectively.

Example 2.1 Consider the following five-dimensional closed convex cone with nonempty interior
(Vinberg [29]):

Tl X2 T4
K:=LaxeR:| 29 23 0 GS‘:’_
T4 0 xT5

This cone is homogeneous; but, it is not a symmetric cone since there does not exist any inner
product on R® under which K = K*. Let us choose the inner product implied by the trace inner
product on S?; that is, Vz,y € R?,

(z,y) == x1y1 + x3Y3 + T5Y5 + 222y2 + 224Y4.

K* — c R - n 3/2)6827(3/1 y4>€S2}.
{y <y2 Ys T\ ys ys +

With this (natural) choice of the inner product, K C K*. Moreover, it is straightforward to
verify that a? € K + K* for all a € H.

Remark 2.2 Note that every z € H may be rewritten as z = t + t* with ¢t € 7 and (22, ¢;) > 0
for all i € {1,2,---,7}. Then 2% = tt* +t*t + 12 + (t*)2. Motivated by the fact that a symmetric
cone is the set of squares over a Jordan algebra, we propose the following question:

Then,

for every homogeneous cone K, does there exist

an inner product on H such that 22 € K + K*,Vz € H?

As we stated in the Introduction, we are generalizing the underlying theorems and in many
cases their existing proofs from the symmetric cone setting to the more general, homogeneous
cone setting. The existing results for the symmetric cone setting essentially fix an inner product
under which K = K* and treat both K and K* in the same finite dimensional Euclidean space.
This allows operations like z + y for z € K,y € K* and the related metric projections onto
the cones K, K* to be treated in the same space. Since much of the related theory is based on
metric projections, one is required to fix an inner product in our more general setting as well.
We remind the reader that the choice of the inner product is up to the goals of the user of the
theory (for example, to recover the existing results for the special case of symmetric cones, we
would pick the inner product so that K = K*).



2.2 Metric Projection

Let Ik (x) denote the metric projection of x onto K, i.e.,
I (x) := argmin {%Haz —z|?:z ¢ K} .
In other words, y = IIx () if and only if y € K and
e =yl < [l — z[l, Vz € K,
or equivalently, the so-called obtuse angle property (or the Kolmogorov criterion) holds:
(z —g(z),z —Ug(x)) <0, Vz € K.
It is well-known [31] that the metric projector Il is unique and contractive, i.e.,
[k (x) — g (Y] < llz—yl, Yo,y € H.
Utilizing the Moreau decomposition, any € H can be written as
x =g(z) — Mg+ (—2) with (IIg(x), g« (—2x)) = 0. 4)
Based on the metric projection operator, we define the following operations for any x,y € H,
xAgy = x—lg(x—y), zVrgy = y+Ig(z—y). (5)
Then, by direct calculation, we obtain
TAkYy=yAg-x, (—2) Ak (-y) = —(z VK- y). (6)

Summarizing the above arguments, we have the following proposition.

Proposition 2.5 Let K be a closed convex cone in H with its dual K*. Then the following
statements hold for all x,y € H.

(a) We have © = I (x) — Hg+(—z) with (IIx(x),Mg+(—x)) = 0. This decomposition is
unique in the sense that if © = x1 — w9 with x1 € K,z9 € K* and (x1,z2) = 0 then
x1 =g (z) and zo = Mg+ (—x).

(b)) tAky=yAg+x, TVKgYy=yVg*x.
(¢) (—=2) Ak (=y) = —(x V- y) and (=z) Ak~ (—y) = —(¢ VK Y).
In particular, I (x) Ag Ui+« (—z) =0, and g (z) Vi Mg+ (—2) = g (z) + g+ (—2x).

Considering the characterization of homogeneous cones, from (4) and (2), we obtain that
any x € H can be expressed as

r=uu" —v*v with (uu*,v*v) =0,

where u,v € 7. Observe that

(wu*,v*v)y = ((uwu™)v*,v")
= (u(u™v"),v")
= ((vu)*,u*v")
= ((vu)", (vu)")
= oul?,



where the first equality holds by (3), the second equality holds by Axiom VII, the third holds
by (3) and the fact that * is anti-homomorphic. Then, Axiom V implies that (uu*,v*v) = 0 if
and only if vu = 0. We have actually proved the following.

Theorem 2.6 Let K be a homogeneous cone in H with its dual K*. FEvery x € H can be
uniquely expressed as

xr=wuu" —ov*v with vu=0, wu,v € Ty. (7)

Moreover, we have Il (x) = uu*, Ilg+(—z) = v*v.

Applying Proposition 2.5 and the above theorem, we obtain the the following equivalent
statements related to HCCP (1).

Proposition 2.7 Let K be a homogeneous cone in H with its dual K*. Then the following
statements are equivalent.

(a) xAgy=D0.

(b) yAg=z=0.

(c) x€ K, ye K*, (x,y) =0.

(d) xe K, ye K*, (zy,e;) = (yx,e;) =0, Vi€ {1,2,---,r}.

(e) There exist u,v € T} such that r = uu®, y = v*v, wvu =0.

(f) e K, ye K*, (xy);; =0, V1,j€{1,2,---,r} such that | > j.

In particular, if vy = yx, then (f) becomes
(f) e K, ye K*, zy=0.

Proof. By Proposition 2.5 and Theorem 2.6, (a) < (b) < (¢) < (e). Clearly, (f) = (d) = (¢).
Therefore, we need only to show that (e) = (f). Choose any w* € 7*. Applying arguments
similar to those before Theorem 2.6, we obtain

(zy,w*) = ((u”) (v v), w")
= (uu*, w*(v™v))
= (uu®, (wv*)v)
= ((uu*)v*,w*v*)
= (u(vu)*,w*v™)
Then, the desired conclusion follows. O

As a direct application of Theorem 2.6, we obtain the following lemma which is useful in the
subsequent analysis.

Lemma 2.8 For everyi,j € {1,2,---,r} such that i # j, let a;; € A;j and aj; € Aj; be given
with a;j + aj; € H. Then, for every large positive scalar X,

ei—l—)\ej+aij+aji6KﬁK*.



Proof. We first show that e; + \ej +a;; +a;; € K*. Choose any x € K. By (2), we may rewrite
x = uu* with u € 7,. Let u =), ., up. Thus,

(x,ei + Aej +aj +az) = (uu®,e;) + A uu®, ej) + (uu™, ai;) + (uu™, aj;). (8)
Note that
<UU*7 ej> = <u7 6j’LL>

_ <z z>
k<l k<l

=<zmzm+sz
k<l I=j+1

= Z ”UkJH2 + Z HukJH2 >0, 9)

l=j5+1

where the first equality follows from (ab, ¢) = (a, cb*) for a, b, c € A, the second one follows from
the definition of T-algebra. Similarly,

(uu*,e;) > 0. (10)

Thus, if (uu*,e;) # 0, we have (uu®,e;) > 0 and the desired conclusion holds by (8). If
(uu*,e;) =0, then > 5 _ ugj + >_1=j+1Ukj = 0. Therefore, direct calculation yields

I8 I8
(wu™,ai5) = (u,au) < E Uk, Qi E Ukl> = < E Uil Qij E Ujl> =0
=i 1=

k<l k<l
and

T A
(uu® a5) = (u,aju) <Zuklaayzzukl> <Zujlaajizuil>:0-
I=j I=i

k<l k<l

These together with (10) lead to (z,e; + Aej + a;; + aj;) = (uu*, e;) > 0. Hence, we proved that
for every A > 0 large enough, (x,e; + Aej + a;; + aj;) > 0 for every x € K. That is, for every
A > 0 large enough,

e; + )\ej +ai; +aj; € K. (11)

We next show that e; + Ae; + a;; + a;; € K. Take any x € K*. By (2), = v*v with v € 7.
Let v = Zkgl vk Applying the same arguments as above, we conclude that for every A > 0
large enough, (z,e; + Aej + ai; + aji) > 0 for every x € K*. The desired conclusion follows. [J

We next address the following result which will be used to establish the connection among
various P-properties in this paper.

Proposition 2.9 Let K be a homogeneous cone in H with its dual K*. For every x,y € H, the
following statements hold:

(i) ifx € K, y € K*, then (xy,e;) >0, Vi€ {1,2,---,r};



(ii) ((z Ak y)(x Vi Y), i) = (xy,e;), Vi€ {1,2,---,r}.

Moreover, if x Nk y € —(KNK*), ©Vgy € K + K*, then (xy,e;) <0, Vi € {1,2,---,r}.
Furthermore, in this case, (x,y) = > ;_i(zy,e;) <O0.

Proof. Note that e? = ¢; and e;z = ze; for all z € A and i € {1,2,---,7}. We first prove (i).
By Theorem 2.6, if x € K, y € K*, then there exist u,v € 7, such that x = uu*, y = v*v.
Thus, by (3) and the similar arguments before Theorem 2.6,

(ry, ei) =

/\/\/\/@\/\/\/\/\

—~

I

IS

*

N

<

D

<
~ ~ —

Therefore, the desired conclusion (i) holds.

For part (ii), direct calculation yields

((z Ak Y)(@ VK Y),e) (z —k(z —yly + Uk (x —y)], &)
= (ay,e;) + (ellk(z —y),e) — Uk (z —y)y,e;) — (g (z — y)llk(z —y), e)
= (zy,e) + (z, 1k (z — y)e;) — (y, Uk (z — y)e;) — (Uk(z —y), Mk (z — y)e)
= (zy.e) + ((z —y) — Uk (z — y), Uk (z — y)e;)
= (zy,e),

where the last equality follows from the fact ((z —y) — g (z — y), g (z — y)e;) = Ug=(y —
)k (x —y),e;) = 0 by Proposition 2.7. Thus, we proved (ii). O

We end this section with the following property of the elements in K.

Proposition 2.10 Let K be a homogeneous cone in H and x € K with z = Z;j:l x5 If
gk = 0 for some k € {1,2,---,r}, then

T T
Z T + E zi = 0.
j=1 i=1

In particular, if x € K N <@#j .Az-j), then x = 0.

Proof. Since z € K, there exists u € 7, such that © = uu*. Set u =)
for every i,7 € {1,2,---,r} such that ¢ < j. Direct calculation yields

T : _
i j=1 Wij with u;; = 0

T
Tpp = Z Uk j U ;-
=k



Since (ex, ujuy;) = (Ukj, ukj) = [|luk;|?, by the assumption zg, = 0, we obtain

T
0= (ex, zer) = Y _ [l
j=k
This along with u € 7 leads to ug; = 0 for every [ € {1,2,---,r}. Therefore, we obtain
T T
Tk = Zuilu;’;l = 07 Ty = Zuklu;l = 07 \V/Z,] € {17 27 te ,7"},
=1

=1

as desired. ]

3 P and R, properties

We first give the definitions of various P(Py) and Ry properties.

Definition 3.1 For a continuous function F : H — H, we say that it has
(i) the order-P property if for any pair x,y € H,

(z —y) Ak (F(z) = F(y)) € =(KNK") and (z —y) Vi (F(z) - F(y)) € (K+ K") = z=y;

(ii) the order-Py property if F(x)+ eB(x) has the order P property for any € > 0 where
B :H — H is a given linear function and satisfies (x, B(x)) > 0, (xB(x),e;) > 0, Yx # 0, Vi €
(1,2,--,7);

(iii) the P property if for any pair x,y € H,

Y (@ = y)(F(@) = F)ly + (@ = y)(Fx) = F@))) = Dl —9)(F(2) = F)]i € —(K +K")

1> i=1
(iv) the Py property if F(x) + eB(z) has the P property for any e > 0;
(v) the trace-P property if for any pair x,y € H with x # y,

max((z —y)(F(z) — F(y)), ) > 0;

(vi) the trace-Py property if F(x) + eB(x) has the P property for any ¢ > 0;
(vii) the uniform-trace-P property if there is an « > 0 such that for any pair x,y € H,

max((z —y)(F(x) = F(y)),e:) = afz —y]|.
In general, we may choose the above B as the identity transformation.

Remark 3.1 By Proposition 2.5 (b), the implication condition of the order-P property is
equivalent to the following: for any pair z,y € H,

(z —y) Ak (F(x) = F(y)) € (KN K7) and (F(z) = F(y)) Vi (x —y) € (K+ K") = z=y.

Note that when K is self-dual, K N K* = K and K + K* = K. It is easy to see that all the
above order-P and P properties become the order P and Jordan P properties given by Tao and

10



Gowda [26] in the setting of SCCP, respectively. In particular, when H = R™ and K = R}, they
are all the same as the P function (see Introduction).

Remark 3.2 Using the related definitions and Proposition 2.9, we can easily verify the following
one-way implications of the properties for nonlinear transformation F":

Strong monotonicity = uniform-trace-P = trace-P = trace-Fp,

Strong monotonicity = strict monotonicity = trace-P = order-P,

Strong monotonicity = strict monotonicity = trace-P = P,
Monotonicity = trace-FPy = order-Fp,
Monotonicity = trace-FPy = Fj.

Here, we say that F' is monotone if (x —y, F(z)— F(y)) >0, V z,y € H; F is strictly monotone
if (x—y,F(z)— F(y)) >0, Va+#y,x,yeH, and F is strongly monotone with modulus p > 0
if (¢ —y,F(z) - Fy)) > pllz —y|?, Va,yeH

Remark 3.3 Observe that there are very many possible generalizations of the definition of the
order-P property from symmetric cones to homogeneous cones. For instance, for any pair of
sets K and K such that K N K* C K, K C K + K*, we say F has the order-P property with
respect to K and K if

(z—y) Ak (F(z) — F(y)) € —K and (z —y) Vg (F(z) - F(y)) € K = z=1y;

F has the order-Py property with respect to K and K if F(z) +eB(x) has the order-P property
for any € > 0. In order to get the above implications in Remark 3.2, by Proposition 2.9, we
choose K as the dual of K. On the other hand, in order to establish the existence result of a
solution to HCCP (see Theorem 3.7), we set K := K + K* from the equation (14) in the proof
of Lemma 3.6.

Moreover, we may define the order-P property of ' by the implication
(z—y) Ar+ (F(z) = F(y)) € =(KNK") and (z —y) V- (F(z) - F(y)) e (K+ K") = z=uy;

and the corresponding order-Py property. However, in this case, we cannot guarantee the exis-
tence result of a solution to HCCP (see Theorem 3.7).

Remark 3.4 Similarly, there are very many possible generalizations of the definition of the P
property to homogeneous cones. For instance, for every K such that KN K* C K C K + K*,
we say F' has the P property with respect to K if

T

> (@ = y)(F @) = F)ly + (@ = y)(Fz) = F@);) =Y _[@=y)(F@@)—Fy)i € —K =«

1> i=1

and F has the Py property with respect to K if F(x) 4+ eB(x) has the P property for any £ > 0.
Clearly, from the proofs of Lemma 3.6 and Theorem 3.7, we obtain that for any K if F has the
Py property with respect to K and Ry properties then the associated HCCPs have solutions. If
the answer to our question in Remark 2.2 is “yes”, with the choice of K = K + K*, there is
some hope for proving P = F.

Remark 3.5 In the case of SCCP, the order-P property implies the P (Jordan P) property.
However, it is not clear whether this is valid for HCCP.
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Definition 3.2 A continuous function F' : H — H is said to have the Ry property if the following
condition holds: for every sequence {x*)} C H with
(k) F(a:(k))

|z®) || — oo, hmlnf €K, hmlnf
[l koo [lzR)]

maxi(x(k)F(x(k)),ei>
ECHE

e K*,

we have liminfy_,

The above definition is motivated by Definition 3.2 of Tao and Gowda [26], which was
originally introduced for NCP by Chen and Harker [2]. In the setting of R", it becomes that a
continuous function f : R” — R™ has the Ry property if any sequence {z(®)} ¢ R" with

I % 0, liminf%@) >0,

(k)
|| — oo, hgnlnf T im in TEGT >

max; mgk)fi(x(k))
[l (]2
equivalent to the statement that the standard linear complementarity problem LCP(f,0) has a
unique solution, namely, zero.
Applying Proposition 2.9 and the related definitions we can easily derive two conditions
under which the Ry property holds, which is a generalization of Proposition 3.2 in [26].

we have liminfy_, > (. Clearly, when f is linear the above condition becomes

Proposition 3.3 Let F': H — H be a continuous function. If F' has either the uniform-trace-P
property or satisfies the following implication: for every sequence {:L'(k)} C H with
(k) F(z®)

|z®)|| — oo, hmlnf €K, hmlnf

— = c K*
=] koo [Jz®] ’

.. (k) (k)Y e
we have liminfy_, % > 0, then F has the Ry property.
It is well-known that the notion of Ry property of a function is closely related its coercivity,
which plays a central role in describing the boundedness of the solution set to NCP, see, e.g. [7].
In the case of HCCP, we have a similar result.

Proposition 3.4 Let F : H — H be a continuous function. If F' has the Ry property, then for
every 6 > 0, the set {x € H: x solves HCCP(F,q), ||q|| < ¢} is bounded.

Proof. Suppose the set {z € H: z solves HCCP(F,q), |lq|| < d} is unbounded. Then, there
exist sequences {¢} with ||¢®®|| < § and {z®)} with ||z(*)|| — oo such that

e® e K,y = FP(a®) + ¢® e K*, (® y*)) =0, VE.

Since {z®} ¢ K, {y®} ¢ K* and K, K* are closed, lim infj,_ ”””Ek;” € K and liminfy_, o e EZ;”

K*. Since ¢'®) is bounded, lim infj,_ I Ek))” = 0. Thus,

(k) (k) (k) (k)
liminf M = liminf M = liminf ——— y c K*.
O - PO = PO

This together with the Ry property of F' gives

(B P (k)Y ¢
hminfmaxl(:n F(z'%)), e;)

0.
e ERIE ~
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However, noting that (a:(k),y(k)> = 0 and the boundedness ¢(*), by Proposition 2.7, we obtain
that for every i € {1,2,---,71},

(B F(®) ey (a®y®) ) (a®)g®) ;) (®g®) )

This is a contradiction and hence the desired conclusion follows. O

Before stating our main result in this section, we recall below a useful result from degree
theory. The topological degree technique plays an important role in the study of complementarity
problems and variational inequality problems, see, e.g, [10, 17, 18, 19, 26, 32, 33]. Let Q be a
bounded open set in H with its closure cl(€2) and boundary 0f2. For a continuous function
O :cl(Q) — Hand p & ®(01), we denote deg(®, €2, p) the (topological) degree of ® with respect
to Q at p, see Lloyd [22] for the details.

Lemma 3.5 (Theorem 2.1.2, [22]) (1) Suppose that ®,¢ : cl(2) — H are continuous and
p ¢ (I)(aQ) If Squecl(Q) H<I>(l‘) - 90(:17)H < diSt(p7 (I)(OQ))) then deg((pv Qap) is deﬁnEd and

deg(p, 2, p) = deg(®, 8, p).

(2) If g(x) is a homotopy and p & g.(0) for 0 <t < 1, then deg(g:, 2, p) is independent of
t e [0,1].

The next lemma relies heavily on the invariance of degree under suitable homotopies and
generalizes Theorem 3.1 of [26] and its proof.

Lemma 3.6 Let F': H — H be a continuous function, and for every § > 0 the set
{r e H: z solves HCCP(F,q), ||q| <} (12)

1s bounded. If F' has either the order-Py property, or the Py property, then for every q € H, the
solution set of HCCP(F,q) is nonempty and bounded.

Proof. Choose any ¢ € H. Consider the function
O(z) =z Ak (F(z) + q).
Define the homotopy
Gi(x,t) :=x Ak [F(x) +tg+ (t —1)F(0)], t € [0,1].

Clearly, Gi(z,0) = z Ak [F(z) — F(0)] and G1(z,1) = ®(x) for all z. By the assumption, the
sets {x € H : G1(x,t) = 0} (¢t € [0,1]) are uniformly bounded. Thus, we may take a bounded
open set 2 € H such that
U {x eH:Gi(z,t) =0} C Q.
t€[0,1]

Then, 0 € Q and 0 ¢ G1(09,0) since G1(0,0) = 0. Therefore, by Lemma 3.5 (2),

deg(Gl(’a 0)7 Qa 0) = deg(Gl(’a 1)7 Qa 0) = deg(CI), Qy O)

13



Define ¢.(x) := v Ag [F(z)+eB(x)—F(0)] for any € > 0 where B is linear and strictly monotone.
Note that

l¢e() = Gi(2,0)[ = |z Ak [F(x) +eB(z) = F(0)] =z Ak [F(x) — FO)]]
9

= [Mklz = (F(z) +eB(z) = F(0))] — Hg[z — (F(z) = FO))]]
< lflx = (F(x) + eB(x) = F(0)] = [z = (F(z) = F0))]]

I
o
=
2

where the inequality follows from (4). Since dist(0, G1(992,0)) > 0 by 0 ¢ G1(912,0), we pick
€o > 0 such that

sup l[pe(z) — Gi(z,0)[| < dist(0,G1(99,0)).
zecl(

Then, by Lemma 3.5 (1), deg(G1(+,0),€2,0) = deg(e¢., £2,0). So, we obtain
deg(:, 2,0) = deg(®,,0). (13)
For small € > 0, we define the homotopy
Go(z,t) ==z Ak [t(F(xz) — F(0) + eB(x)) + (1 — t)z], t € [0, 1].

Clearly, Go(z,0) = x Ax v = x and Ga(x,1) = @.(z) for all xz. We now show that 0 ¢ G2(05,t)
for any ¢ € [0, 1]. Suppose not, then there exist ty € [0,1] and xg € 9Q such that Ga(xg,ty) = 0.
If tg = 0, then Ga(xp,0) = 0 means that xyp = 0, which contradicts with 0 € 2. We may assume
to € (0,1]. By Proposition 2.7, Ga(zg,t9) = 0 is equivalent to the following

—ty
0

x0 € K, F(zg)—F(0)+eB(zo)+

1-1¢
0

Letting F(z) := F(z) 4+ ¢B(z) + (% — 1)z, the above can be written as
zo € K, F(z) — F(0) € K*, <x0,ﬁ(;p0) - ﬁ(0)> — 0.
Thus, by Propositions 2.5 and 2.7, we obtain

(zo — 0) Ak (F(0) —F:(O)) = 0e—(KNK"),
(o = 0) Vi (F(zo) — F zo + (F(z0) — F(0)) € K + K7, (14)

—~
(=)
S~—
~—
I

and
[(zo — 0)(F(z0) — F(0)];; =0, VI,j € {1,2,---,r} such that | > j. (15)

If F' has the order-FP, property, then F has the order-P property. Hence, by (14), 7o = 0, a
contradiction. If F" has the Py property, then F' has the P property and hence, by (15), g = 0.
This is also a contradiction.

Thus, 0 ¢ G2(0,t). Again, by Lemma 3.5 (2),

deg(G2(+,0),9,0) = deg(Ga(+,1),9Q,0) = deg(ps, 2,0). (16)

Notice that deg(Ga(-,0),9Q,0) = 1. This together with (13) and (16) yields deg(®,,0) = 1,
which says that ®(z) = 0 has a solution. By Proposition 2.7, we proved that HCCP(F, ¢) has a
solution. The desired conclusion follows from the assumption (12). O
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We state below our main result in this section.

Theorem 3.7 Let F': H — H be a continuous function. Suppose that F' has either the order-Py
and Ry properties, or the Py and Ry properties. Then for every q € H, the solution set of
HCCP(F,q) is nonempty and bounded.

Proof. It follows immediately from Proposition 3.4 and Lemma 3.6. O

As a direct consequence of the above theorem, we have the following.

Corollary 3.8 Let F': H — H be a continuous function. Suppose that F' has either the order-Py
and Ry properties, or the Py and Ry properties. Then, there exists * € H such that

T eint(K), F(Z) € int(K™).
Proof. It follows from Theorem 3.7 that for every ¢ € H, the solution set of HCCP(F,q) is
nonempty and bounded. Take —qy € int(K™*). Let & be a solution to HCCP(F,qp). Then,

we have & € K,y := F(&) + qo € K*. Therefore, F(2) = —qp + ¢ € int(K™*) and the desired
conclusion follows from the continuity of F. O

4 GUS Property

We say that a continuous transformation F' : H — H has the GUS property if for every ¢ € H,
HCCP(F, q) has a unique solution. In this section, we present a necessary condition for the GUS
property and show that the trace-P property is sufficient for F' having the GUS property in the
setting of HCCP. We also establish an error bound for the HCCP with the uniform-trace-P

property.

4.1 A necessary condition for the GUS property

Now, we present a necessary condition for the GUS property in the setting of HCCP, which is
based on the following lemma.

Lemma 4.1 For everyi € {1,2,---,r}, let ar; € Api(k < 1) and ay € Ay(l > i) be given and
Z_:ll ag; + Z;:iﬂ a; € H. Then, for every positive scalar A large enough, we have

i—1 r
ei—l—)\Zej—FZaki—k Z a; € KNK*.

JF#i k=1 I=i+1

Proof. By the assumptions, Lemma 2.8 implies that there exist scalars A\; > 0,5 € {1,2,---,r}\{i}
sufficiently large such that

e; + )\jej + (7’ — 1)[aji + a,-j] e KNK*Vj #1i.
Adding all the above, we have

i—1 T
(r—l)ei—i-Z)\jej—i-(r—l) <Zam‘+ Z ail> cKNnK".
k=1

j#i I=i+1
Thus,
s i—1 T
ei—i-ZT_]lej—l-Zaki—i-ZCLUEKQK*.
jF#i k=1 l=i+1
Noting that e; € K N K* and K N K* is a convex cone, we obtain the desired result by adding
corresponding multiples of e; (j # ). O
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Now, we are in a position to prove the necessary condition for the GUS property in the
HCCP context, which generalizes Theorem 4.1 of [26] and Theorem 8 of [11].

Theorem 4.2 Let ' be a continuous function. If F' has the GUS property, then for every

j € {1727"'7T}7
(F(ej) — F(0),¢5) > 0.

Proof. Suppose that there exists an e; € A such that (F(e;) — F(0),¢e;) < 0. Let

F(e;) — F(0) = pie; + ijej + Zbkl-

i kil
Thus, p; = % < 0. Define
i—1 r
Ti=—piei A Y ej (me > b)
i k=1 I=i+1

By Lemma 4.1, we may choose sufficiently large scalar A > 0 such that
ge KNK*. (17)
Note that A := @k;ﬁi’l# Ay is a subalgebra of A and for sufficiently large scalar A > 0,
> (A +pje; € int(K NK*)
J#i
and hence 3 (A + pj)ej + D k4 priizi bkt € KN K. Then

Fle) = FO)+q=Y (A tp)e;+ >, bueKNK* (18)

i kAL ki I£i
For HCCP(F, —F(0) + q) with sufficiently large A > 0, by (17) and (18), we easily obtain that
both e; and 0 are its solutions. This is a contradiction. O

4.2 Sufficient conditions for the GUS property

Next, we show that if F' has the trace-P property then the associated HCCP(F, q) has the GUS
property.

Theorem 4.3 Let F' : H — H be a continuous function. Suppose that F has the trace-P
property. Then for any q € H, the solution set of HCCP(F,q) is unique if it has a solution.

Proof. Assume that there exist two solutions z,y to HCCP(F, ¢). Then, by Proposition 2.7,
z,y€ K, F(z) +q,F(y) +q € K", (&(F(x) +q),e) = (y(F(y) +q),e)) =0, Vie{1,2,---,r}.
Thus, we obtain that
(@ —y)(F(z) = F(y)),e)) = ((z=y(F(z)+q) — (Fly) + 9] e)
)

= —(@(F(y)+49)e
< 0

where the second equality holds by Proposition 2.7 and the inequality holds by Proposition 2.9.
Therefore, the trace-P property of F' says x = y, as desired. O
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As a direct application of the above Theorems 4.3 and 3.7 and the connection between various
P properties, we have the GUS property of the uniform-trace-P transformation.

Corollary 4.4 Let F : H — H be a continuous function. If F' has the uniform-trace-P property
then it has the GUS property.

4.3 Error Bound

We give an error bound for the HCCP with the uniform-trace-P property.

Theorem 4.5 Suppose F' has the uniform-trace-P property with modulus o > 0 and is Lipschitz
continuous with constant k > 0. Let x* be the unique solution of problem HCCP(F,q). Then

1+ &

[z Are (F(z) + )| <l — 27 < [ Are (F(x) + g)ll, Vo € H. (19)

2+ kK
Proof. Notice that F(z)4+q—2 Ak (F(z)4+q) = g« (F(x)+q—z) € K*, x—xAg (F(z)+q) =
Ig(z — F(z) — q) € K, and z* A (F(z*) + q) = 0. By Propositions 2.7 and 2.9 and the fact
that x* solves HCCP(F, q), we obtain

([F(z) +q—2 Ak (F(z) + Qllz" — 2" Ak (F(z") + @)l ei) = 0,
([r —2 Ak (F(x) + @)I[F(z") + ¢ — 2" Ak (F(2") + q)]ei) = 0,
([F@") + g —a" Ag (F(z%) + g)lfa” — 2" Ak (F(2") + )l ei) = 0.

Thus, by direction calculation, we obtain that for every i € {1,2,---,r},

([F(z) + ¢ -2 Ak (F(2) + 9)llz — 2z Ak (F(2) + g)], i)

> (([F(2) + ¢ -2 Ak (F(x) +¢)] = [F(2") + ¢ — 2" Ak (F(z%) +q)])
([ =z Ak (F(2) +q)] — [27 — 2" Ak (F(27) +q)], )
= ([F(z) = F(z") =2z Ak (F(z) + @)llz — 2" —x Ak (F(2) + q)], )
> ([F(z) = F(@")](z —2%),e) — (z A (F(2) + q)[F(z) — F(z") + z — 27], ;)
= ((F(z) = F(z")(z —27%), ;) — [lo Ak (F(2) + @)l - (1 + 5) ][ — 27,

where the second inequality holds by the fact (a2, e;) > 0 for all a € A; the last inequality follows
from the Lipschitz continuity of F' and ||ab|| < ||a||||b]| for any a,b € A by Theorem 2 of [4]. By
Propositions 2.5 and 2.7, ([F(x) + ¢ — x Ak (F(z) + q)][x — 2 Ak (F(x) + q)],e;) = 0. Thus, we
conclude from the above inequality and the uniform-trace-P property of F,

L+ Rl Ak (F(2) +gllle -2 = max({(F(z) - F(z"))(z — o), &) > allz — 2|

This leads to the right-hand side of inequality (19).

Note that ||IIx(y) —x(2)|| < ||y — 2| for any y, z € H. From the Lipschitz continuity of F,
we obtain by direct manipulation that

|z A (F(z) + )| = [z —Hx(z - F(z) — q)] — [z — g (z" = F(z") — q)]l|
= |z — 2" = g (z — F(z) — q) — Uk (2" — F(z%) = q)]l|
< lz =2 + Mk (z = F(x) = q) — i (2" = F(z") — q)|
< oz ="+ [[(z - F(z) —q) — (" = F(z%) — q)|
< 2z — 27| + [|F(z) — F(z7)]]
< (24 K)|jx—z".
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This means that the left-hand side of inequality (19) holds. O

5 Applications to special HCCP and HCLCP

As applications of the new concepts and new results of the previous sections, we study the
existence result for the HCCP with the relaxation transformation and automorphism invariance
for HCLCP.

5.1 HCCP with the relaxation transformation

As an application of various P properties, we consider the relaxation transformation in the
setting of HCCP. For € Hwith x := Y., xje; + Zi?ﬁ ; Tijs define the relaxation transformation

Ry :H — H as
T
Rp(z) = > Zei+ >z,
i=1 i#j
where f : R" — R” is a given continuous function and #; := [f((x1,22,---,2,)"));, i €

{1,2,---,r}. The relationship between the properties of f and the properties of Ry has been
very useful in the contexts of SDCP and SCCP, see, e.g., [11, 26]. Here, we study this relation-
ship in the more general setting of HCCP. In this section, let B(x) = z in the definitions of
trace-Fy, order-FPy and P, properties.

It is easy to see the following monotonicity properties of Ry and f.

Proposition 5.1 Let f : R" — R" be a continuous function and Ry be defined as above. Then,
(a) Ry is monotone if and only if f is monotone.
(b) Ry is strictly monotone if and only if f is strictly monotone.

(¢) If Ry is strongly monotone with modulus > 0 then f is strongly monotone with modulus
1

d) 1If f is strongly monotone with modulus p > 0 then Ry is strongly monotone with modulus
f
min{y, 1}.

We now look at the connection between various P properties of Ry and f. Clearly, in this
case xR¢(x) = Ry(x)x for all x € H. So, the P property of Ry is equivalent to the following
condition: for any pair x,y € H,

(z—y)(F(z) - Fy) € =(K+K") = z=y.
Proposition 5.2 The following statements are equivalent:
(a) f is a P function.
(b) Ry has the trace-P property.
(¢c) Ry has the order-P property.

(d) Ry has the P property.
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Proof To prove (a) = (b), suppose that ((x—y)(Rs(z)—R¢(y)),e;) <0, Vi € {1,2,---,7} holds
for x =71  wie; + 30, iy and y = Y71y yie; + 3,45 yij- To prove (b), we only need to show

r=1y. Let (fl,iQ, U 75T)T = f((ﬂfl,!l?g, U 7$7‘)T) and (@17?727 U 7:'77‘)T = f((yhyQ e 7y7‘)T)-
Then Ry(x) = 371_; Tiei + 3, wi and Ry(y) = D20 Yiei + D24, Yij- Since e;a = ae; for all
a € A, by direct calculation, we have

(z —y)(Ry(z) — Ry(y))

= > (@i —u) @ —Gei+ Y (i — i) | Y (i —yiei + Y (T — Ti)e
i=1 i#j i=1 i=1
2
+ D @i =) | - (20)
i#
By the definition of T-algebra, for every i € {1,2,---,r},

2
(@ —y)(Rp(@) = Ry(y), e0) = (w0 — ) (@i — §o) + || D (w15 — wiy)e
I#5
Then, by assumption, we obtain
(@i =)@ = 50) + > (e — yigl* + law — sl ?) <0, Vi€ {1,2,---,7}. (21)

l,j#i
This means (z; — y;)(Z; — ¥;) < 0, and hence z; = y; and z; = ¥y; for every i € {1,2,---,r} by
the P property of f. Thus, by (21), z;; = y;; for all 7,5 € {1,2,---,r}. Hence 2 = y and (b)
holds.

Both implications (b) = (c¢) and (b) = (d) are obvious. It remains to show (¢) = (a) and
(d) = (a).
To prove (¢) = (a), suppose

T1— Y1 T Y1
ST Y e (22
Ty — Yr Ty Yr
Define x 1= 3 1_) mje; + 30, %ij, Y := D iy Yi€i + D, 4; %ij- Then,
T T
r—y=> (vi—vei, Rp(z)—Rly) =Y (Fi— e
i=1 =1
Let z; := x; — y; and z; := &; — y;. By (22), 2z;2; <0 for every ¢ € {1,2,---,r}, or equivalently,
max{z;,z;} >0, min{z;,z;} <0. (23)
Direct calculation yields
T T
(@ —y) Ak (Re(x) = Rp(y)) = > (2= (2 — Z)1)ei = Y _(min{z;, %} e,
i=1 i=1
T T
(@ —y) Vi (Rp(z) = Ry(y)) = D G+ (z—Z)p)ei = »_(max{z,Z})e;.
i=1 i=1



Thus, by (23), we obtain

(@ —y) Ak (Ry(z) — Ry(y)) € =(KNK"), (z—y)Vk (Ry(x) — Ry(y)) e K+ K*. (24)
Therefore, = y by the order-P property of Ry and z; = y;, Vi € {1,2,---,r}. By (22), fisa
P function and (a) holds.

Likewise, to prove (d) = (a), suppose that (22) holds and z, y are given as in the above case.
By direct calculation, we obtain (z — y)(Ry¢(x) — Ry(y)) = Y i (xi — vi)(Z; — ¥i)ei. By (22),
(x —y)(Rf(x) — Rf(y)) € =(KNK*) € —(K + K*). This leads to « = y by the P property of
Ry. Thus, x; = y; for every i € {1,2,---,r} and (a) is established. O

In the setting of SCCP, the Py property of f : R” — R" implies the Py property of Ry, see
[26] for details. The next result says that this is still true in the more general setting of HCCP.
Proposition 5.3 The following statements are equivalent:

(a) f is a Py function.

(b) Ry has the order-Py property.
(¢c) Ry has the Py property.

(d) Ry has the trace-Py property.

Proof. Suppose (a) holds. To prove (b) and (c), it suffices to establish (d) by the arguments
after Definition 3.1. That is, R¢(x)+ex has the trace-P property for all € > 0. Assume that ((x—
YRy (z)+ex)—(Rp(y) +ey)],ei) <0, Vi€ {1,2,---,r} holds for z = 371 wie;+3 7, ,; x4 and
Y= Yi€ —i-zi# yij. We need to show x = y. In the same way as in the proof of Proposition
5.2, let (fb f?v T 757“)T = f((‘rlv Lo, 7337“)T) and (gb 3727 T 7gT)T = f((y17 Y2 7y?“)T)‘ Since
Rp(x) +ex = 370 (@ +ex)es + (L +¢€) 32, @ij and Ryp(y) +ey = 3701 (4i + eyi)ei + (1 +
€) Zi# Yij, by direct calculation, we have

(@ = y)[(Rf(z) + ex) — (Ry(y) + ey)]

T T

= > (@i —y)l@ — B) + el —yi)les + Y _(wig —vig) |(L+2) > (@i —wiei + > (@i — Ti)es
i=1 oy i=1 i=1
2

+(1+e) | D (i — vig)
i#j
Then, by assumption, for every i € {1,2,--- r},
(@ —y)[(Ry(z) +ex) — (Ry(y) +ey)], ei)

= (@i —y)(@ —7) +e(wi =yl + 1+ ) D (lij — yig|* + [z — wual ) < 0. (25)
1j#i
This means (z; — y;)[(Z; — ¥i) + e(x; — y;)] < 0, and hence z; = y; and Z; = y; for every
i€ {1,2,---,r} by the Py property of f. Thus, by (25), z;; = y;; for all 4,5 € {1,2,---,r}.
Hence z = y and the desired claim holds.

Next, we prove (b) = (a). As in the proof of Proposition 5.2, suppose

r1— Y1 T 1 11—
o|f : —f : +e : <0. (26)

Ty — Yr Ly Yr Ty — Yr
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Define x 1= 31 mie; + 30,4 %ij, Y := D iq Yi€i + D ;; ij- Then,
T T

r—y=> (wi—yei, (Re(w)+ex)—(Rp(y)+ey) =Y (& —5) +elai — vi)les.

i=1 i=1
Let z; := x; —y; and Z; := T; — y;. By (26), z(Z; +ez) < 0 for every i € {1,2,---,r}, or
equivalently,
max{z;,z; + €z} >0, min{z,z +ez} <0. (27)

Direct calculation yields

( —y) Ak [(Ry(2) +ex) — (Rf(y) + ey)]

T T

= > [z~ (2 — (G +ez)les = Y (min{z, % +2})es,

i—1 i=1
and

(z —y) Vi [(Ry(2) +ex) — (Rf(y) + ey)]

s T

= Z[Z +ezi+ (2 — (Zi +ez))+)e = Z(max{zi, Zi +ezi})e;.
i=1 =1

Thus, by (27), we obtain
(x —y) Are [(Ry(2) +ex) — (Rp(y) +ey)] € —(KNKY),
(0~ 9) Vi [(By(a) + o) — (Ryly) +ep)] € K+ K"

Therefore, x = y by the order-Py property of Ry and x; = y;, Vi € {1,2,---,r}. By (26), fisa
Py function and (a) holds.

Similarly, to prove (¢) = (a), suppose that (26) holds and z, y are given as in the above case.
By direct calculation, we obtain

T

(& = y)[(Ry(2) +ex) = (Ry(y) +ey)] = Y (2i — y) (@i — §) + @i — yi)les.
i=1

By (26), we obtain (z —y)[(Rf(x) +ex) — (Rf(y) +ey)] € —(KNK*) C —(K + K*). This leads
to x =y and z; = y; for every ¢ € {1,2,---,r} by the P property of Ry. So, we proved (a). [

Moreover, for the Ry property of f and the solution set of HCCP(Ry, ¢), we have the following
proposition.

Proposition 5.4 Suppose that f : R™ — R" has the Rg property. Then, for every § > 0 the set
{x € H: x solves HCCP(Ry,q), |q| <0}
s bounded.

Proof. Suppose the set {x € H: x solves HCCP(Ry,q), ||q|| < 0} is unbounded. Then there
exist sequences {¢¥)} with ||¢®®)| < & and {z®)} with ||z*)|| — oo such that

2™ e K, y® = Rp(a®) + ¢ e K*, (2 y®)y =0, Vk. (28)
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Let z(F) = Z: i Ek €+ s Zf). By {z} c K, a:(-k) > O for every i 6 {1 -,r}. Let

¢® =37 ql ez+22# ql(j) Similarly, by Rp(z*)) = >77_, Z- e,—i—Z#] w ) and {Rf(a:(k )+
¢®} c K*, we have a:(k) + q( ) > 0 for every i € {1,2,---,r}. Thus,

(2

2 PEW gy >0, Vie{1,2,-- 1} (29)

7

T T
Let (%) .= <:E§k),:ngk), e ,xg«k)) and %) .= f (z(k)) = (:Egk),fg ), -,f&’“) . From (28) and
(29), the boundedness of ¢*) and the fact that

(#0.0) =St ) 5

o[+ (o)) (30)

(k)

we obtain that {:17 } is bounded and ||z(®)|| — oo as ||z(*)|| — co. Note that lim infj,_,., — TEGI

~(k) (k) (k)
0 and lim infj,_,., — B (k)” = liminf;_, ﬁ > 0. Then, by the Ry property of f, we have

>

max; a:l(-k)f,-(z(k))

thr_l)loI;f Hz(k)||2 > 0.
However, by (28) and (30) and Proposition 2.7,
(k) (k) (k) =(K)
0 = lim inf 2% (s ’2yl T Y LK e i’) S = liminf T WE § )
k—00 2] k—oo 2] k—00 HZ al
This is a contradiction and hence the desired conclusion holds. O

We end this section by presenting the following existence result for HCCP(Ry,q), which
generalizes Proposition 5.2 of [26].

Theorem 5.5 Suppose that f : R™ — R" has the Py and the Ry properties. Then, for any
q € H, the solution set of HCCP(Ry,q) is nonempty and bounded.

Proof. It is immediate from Theorem 3.7 and Proposition 5.3. ]

5.2 Automorphism invariance

This section deals with the automorphism invariant properties for HCLCP. Automorphism in-
variant properties have been considered in the special cases of semidefinite linear complementar-
ity problem (SDLCP) and symmetric cone linear complementarity problem (SCLCP), see, e.g.,
12, 13].

Recall that an invertible linear transformation A : H — H is said to be an automorphism of
the cone K (cone automorphism) if A(K) = K. Let Aut(K) and Aut(K™*) denote the sets of all
automorphisms of K and K*, respectively. Clearly, for every A € Aut(K), A~! € Aut(K) and
AT € Aut(K™).

Given HCLCP(L,q), we say that L has the automorphism invariant property x if for every
A € Aut(K), L := ATLA has the property x. Let SOL(L, q) denote the set of all solutions to
HCLCP(L, q).
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Definition 5.6 For a linear transformation L : H — H, we say L has

(i) the Ry property if SOL(L,q) = {0}.

(i1) the Q property if SOL(L,q) # 0 for all q € H.

(iii) the GUS property if SOL(L, q) is a singleton for all ¢ € H.

(iv) the Lipschitizian GUS property if L has the GUS property and the solution map q —
SOL(L, q) is Lipschitizian.

For the T-algebra A with rank r, define an index set J C {1,2,---,n}. Let
A = @ Aij, H' = A/ NH.

Then, A’ is a subalgebra of A with rank |J| with the unit element .. ;e;, and H” is the

subspace of “Hermitian” elements in A”.

i€

Let P/ denote the orthogonal projection from A onto A7. For a linear transformation
L :H — H, a principal subtransformation L’ of L is defined by

L7 =P/ L:H —H.

Definition 5.7 For a linear transformation L : H — H, we say L has the ultra-P property (re-
spectively, ultra-trace-P property, ultra-order-P property and ultra-GUS property ) if for every
A € Aut(K), every principal subtransformation of L = ATLA has the P property (respectively,
ultra-trace-P property, ultra-order-P property and ultra-GUS property).

As in Section 3, it is easy to verify the similar one-way implications of the above properties for
linear transformation from the related definitions:

Strong monotonicity = strict monotonicity = ultra-trace-P = ultra-order-P,

Strong monotonicity = strict monotonicity = ultra-trace-P = ultra-P,

Strong monotonicity = strict monotonicity = ultra-GUS = GUS.
The following result is a generalization of Theorem 5.1 of [13] under the cone automorphisms.
Theorem 5.8 The Ry, Q, GUS and Lipschitizian GUS properties are automorphism invariant.

Proof. For HCLCP(L,q) and L := ALA with A € Aut(K), let # € SOL(L,q). Then, z € K,
y := L(z) + ¢ € K* and (z,y) = 0. Set & := A~!(x). We have z = A(#) and AT (y) =
ATLA(2)+ ATq = L+ ATq. Since A~ Y(z) € K, AT(y) € K* and (A~ (z), AT (y)) = (z,y) = 0,
we have & € SOL(L, ATq).

On the other hand, let Z € SOL(L, ATq). Then, z € K, j := A(:i)—kATq € K*and (z,y) = 0.
Since A(z) € K, (AT)"1(5) = L(A(Z)) + q € K* and (A(Z), (AT)"1(9)) = (z,7) = 0, we have
A(z) € SOL(L, q). Thus, we proved

SOL(L,q) = A(SOL(L, ATq)), or A71(SOL(L,q)) = SOL(L, ATq).
Therefore, the conclusion follows immediately. O

Note that the proof of the above theorem is very elementary and it does not use the homo-
geneity of the underlying cone K. However, since the automorphism groups of homogeneous
cones are very rich, they provide the most interesting and powerful applications of this theorem.

We also easily obtain the following automorphism invariance fact.

Proposition 5.9 The ultra-P, ultra-trace-P, ultra-order-P and ultra-GUS properties are auto-
morphism invariant.

Proof. It follows immediately from the related definitions and Theorem 5.8. O
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6 Final Remarks

In this paper, by employing the T-algebraic characterization of homogeneous cones we prove
that if a continuous function has either the order-FPy and Ry, or the Py and Ry properties then
all the associated HCCPs have solutions. In particular, if a continuous function has the trace-P
property then the associated HCCP has a unique solution (if any); if it has the uniform-trace-P
property then the associated HCCP has the GUS property. A necessary condition is presented
for a nonlinear transformation having the GUS property in HCCP. Moreover, we establish
a global error bound for HCCP with the uniform-trace-P property. Finally, as applications,
we consider the HCCP with the relaxation transformation on a 7T-algebra and automorphism
invariant properties for HCLCP.

Many of our results apply to the more general setting of arbitrary convex cones (the order-P
property, order-P, property, trace-P property, and Ry property). Further generalizations of
similar results and theory to the arbitrary convex cone setting is a good direction for future
research. The design of algorithms for HCCP (and beyond) and a study of their mathematical
and computational properties provide other interesting future research avenues.
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