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Abstract. An m-partition of R" is, by definition, a system of m 4+ n vectors

1,0 1,1 20 21 0 1 1
U= {u"u"" w0 u® ™0 ™ ™ u Y C R,

such that, for every x € R"™ there exists a unique vector A sastisfying

A= (ABRO AR A0t AT e R
A >0, (i,5) €1 x5,
AON =0, iel,

T = Z )\i’sui’s—FZ)\juj,

(i,s)EIXS jeJ

where I :={1,2,...,m}, J:={m+1,...,n} and S :={0,1}.

Systems of this type are usually encountered in linear complementarity problems.
By studying them we expect to provide some strong tools for investigating theory of
complementarity problems. Specifically, in this paper we shall prove a basic character-
ization of partition systems in R™ and then derive some direct applications to linear
complementarity problems.
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1. Introduction

Let U be a system of m + n vectors in the space R™:
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U= {u0 ubt o0 ot ™0 g™t ym o yn), (1)

For convenience we also consider U as an n X (m + n) real matrix. U is called
an m-partition of the space if for every x € R™ there exists a unique vector A
sastisfying

\ = (/\1,07)\1,1’ . ,/\m707)\m,1’)\m+17 . ’)\n)T c Rm—i—n,
A >0, (i,8) €I xS, (2)
N0 N =0, e,

r=U\N= Z NSy bs 4 Z N, (3)
(i,5)€TXS jeJ
where I :={1,2,...,m}, J:={m+1,...,n} and S := {0,1}. By (3) we say x is
expressed as a complementarity combination of U. Therefore, U is an m-partition
of R™ if any vector z € R™ can be expressed uniquely as a complementarity
combination of U.
In the special case m = n; i.e. I = {1,...,n}, J = (), the system U will be
called a complete partition. In that case, U = {u'? ub v?>0 w21, ... w0y}
and for every z € R™, there exists uniquely A € R?" such that

(4)

)\ = ()\1,0 )\1,1 )\2,0 )\2,1 )\n,O )\n,l)T >0
XN =0, Qe

r=U = > M\"u" (5)
(i,8)eIxS

2 2,0

1,0

o1l

2,1

Fig. 1 U= {ul’o,ul’l,qu is an 1-partition of R? while
_ [1,0 01,1720 2,17 iy
V ={v"" v v*P 0>} is a complete partition
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Let U be given in (1). For each av C I we establish a matrix U(a) € R™*",
called the complementarity matriz of U associated with o, whose 7" column is
defined by

ub0, i€ a,
Ula)' = ut, iel\a, (6)
ut, i€l

Denote M(U) = {U(«) | « C I}. Clearly, |M(U)| = 2™. Two subsets o and 3 of
I are said to be adjacent if (a« U B)\ (N G) = {r}, for some r € I. In this case
we also say U(a) and U(3) to be adjacent at r** column. Obviously,
Ul)) =U(B)", ieluJ\{r},
{U(), UB)} = {ur®,ur}.
The main result of the paper is stated as follows.

Theorem 1.1. U is an m-partition of R™ if and only if

det(U()).det(U(B)) < 0 for any pair of adjacent matrices U(a), U(B). (7)

The next section deals with the case of complete partition, the proof of The-
orem 1.1 is given in Section 3 and the last section is devoted to study on the
number of solutions of linear complementarity problems.

2. Case of Complete Partitions

In this section we always consider U as a system of 2n vectors
U={u"?ub w0 >t a0 u™} C R

Hence, I = {1,2,...,n}, S = {0,1} and MU) = {U(a) | o C I} has 2"
members.

The following result yields some characterizations of complete partitions:

Theorem 2.1. The following are equivalent
(i) U is a complete partition of R™;

(ii) For every pair of adjacent complementarity matrices U(a), U(f), we have
det(U(w)).det(U(B)) < 0; (8)

(iii) For any A = (ALO AL N20 22100 A0 \n VT e R2% satisfying
NONBL >0, N0 LN Lo, e, (9)

the system
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(NG00 — \BL Bt G e T} (10)
1s linearly independent.

Remark 2.2. Let o C I, we denote by U~ the matrix obtained from U by
replacing u»?, u®! with —u®?, —u®! respectively, for all i € a. It is clear that if
U satisfies the statement (iii) in Theorem 2.1 then so does U~ . Since the three
statements are equivalent, it implies that U ~¢ is a complete partition if so is U.

Remark 2.3. Note that if any of the three statements of the theorem is satisfied
then U(«) is nonsingular for every a C 1.

Proof of Theorem 2.1.
(i) = (ii). Without loss of generality we can assume that a« = {1,2,--- ,r—1}
and 8 = aU {r}. Hence

Ula) = [ut0,u®0, . am=D0 gt ™,
U(8) = [0©,020, . ar® y(r+03 n)
Setting ¢ := U(B)~'u"" one has
T n
U;T,l = U(ﬁ)t = Ztiuz’o + Z tjuj71.
i=1 j=r+1

Substituting the right-hand side into the r*" column of U(«) and computing the
determinant of the matrix we obtain

det(U(a)) = t, det(U(B)).

Since U(«) is nonsingular, ¢, is nonzero, and (8) now is equivalent to say that
t, < 0. On the contrary, suppose that ¢, > 0. Then we set

r—1 n
xf = Zui’o +eu™t + Z u?! (11)
i=1

j=r+1
r—1 n
= Z(l + et ut0 + et u™0 + Z (1 +etj)u?t. (12)
i=1 j=r+1

For ¢ > 0 small enough we have 1+ ¢t; > 0, for all i # r. But (11) and (12) now
give us two different representations of ¢ as a complementarity combination of
U, contradicting the assumption that U is a complete partition.

(i) = (iii). From the hypothesis and by induction on |«| we can derive that
(—=1)!°l. det(U(c)). det(U(9)) >0, aC I.

Consequently,
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(=Dl det(U()).(~=1)INV det(U(B)) >0, a,3C 1. (13)

From the well known properties of determinants it is easy to check that

det{)\l,oul,o B )\1,1ul,17 22:0,,20 _ )\2’1u2’1, . 7)\n,oun,o . )\n,lun,l}
= (ITXOC TT ¥ (=nheldet(U(a)).
aCl i€a jeN\a

Combining (9) and (13) we may assert that all terms of the sum have the same
sign and, furthermore, at least one of them is nonzero. So, the determinant is
nonzero too and the system (10) is thus linear independent.

Throughout the rest of this section we suppose that the statement (iii) holds.
The proof of (i) will be divided into a sequence of lemmas.
Lemma 2.4. For every A = (A\* : (i,s) € I x S) € R?", satisfying

SN0 = NPy =0 and XONT >0, i€, (14)

i=1
we have A = 0.

Proof. Since \*9. X1 > 0, for all i € I, it suffices to show that the set v := {i |
NGO 4 XBL £ 0} is empty. Indeed, if y # () then from (14) we have

Z(Ai’oui’o —ABlyily =
- )
i€y
a contradiction, since {\*0.4%0 — \b1.yb1 | i € 4} is a nonempty subsystem of

(10). [

Lemma 2.5. For every A = (A\%® : (i,5) € IxS), p = (u>* : (i,5) € IxS) € R?"
satisfying

NGO NBL = 80 bl — 0 \bs > 0,45 >0; i€l seS

and

9,5,,1,8 __ %,8,.1,8
g PARE TR E whiut®

(i,s)€IxS (i,s)€IxS

we have A = p.

Proof. By the hypothesis one gets

n

Z[()\i,o _ Mi,O)ui,O _ (Mi,l _ /\i,l)ui,l] — 0,

i=1

and, furthermore,
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()\i,() _ Mi,()).(ui,l _ )\i,l) _ )\i,O.Mi,l 4 )\i,l.ui,o Z O, iel.

It follows from Lemma 2.4 that A0 — 9 = A&t — il = 0 for all i € I, i.e.

A= p. [ ]

Now let a fixed € R™. Since (iii) holds, U(«) is nonsingular for every o C I.
Corresponding to such a subset we set ¥y := U(a)~lx, that is,

T = Zyazo+zyavl

i€ i€l\a

We define t* = sgn(y®), the signal vector of y*, as follows

o 1, if (y* > 0) or (y& =0 and i € a),
CU -1, iy <0)or (Y =0andie I\ a).

?

Lemma 2.6. The mapping ® : P(I) — {—1,1}" defined by ®(a) = t is bijec-
tive, where P(I) denotes the set of all subsets of I.

Proof. Since |P(I)| = |{—1,1}"| = 2™, it suffices to prove that @ is injective.
Suppose conversely that there exist different sets o, 3 C I such that t* = t°.
By the definition of y® and y® we have

Zya 10+ Zya zl_x_zyﬂ z0+ Zyﬁ ll

i€ iel\« €8 €I\

It follows that

Z(y _yz 10_’_2 azO ﬁi,1)+ Z( yf 10+yauzl)

icanf ica\B i€f\a
+ Z — y7 “l=0.
1€I\(O/U/3)

Besides, from t* = t# we have yfy? > 0foralli € I. So, by virtue of Lemma 2.4,
onehasyia—yf:Ofor alli € (anp)U I\ (aUp)) and y& :y;@:Oforall

€ (a\B) U (B \ a). Since o # [ there exists, for instance, r € o\ §. By the
definition of signal vectors we have t* = 1 and t? = —1, a contradiction. [ |

We are now in a position to prove the assertion (i). For every x € R", we
show that there exists a unique vector A satisfying

z=Y At with A >0, MON =0, (i,s)eIx S (15)
(i,5)

Indeed, by virtue of Lemma 2.6 there exists a C I such that

t* =sgn(y®) = (1,1,...,1).
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So y& > 0 for all ¢ € I and the vector A, defined by

)\i,O _ yg’ ifie «, )\i,l o 0, ifi e «,
0, ifiell\q, y¥, ifiel\a,

satisfies (15). The uniqueness of A derives from Lemma 2.5 and the proof is
complete. -

3. Proof of Theorem 1.1

Now we turn to the general case where I = {1,2,...,m}, J = {m+1,...,n}
and U = {u'0 ubt ... um™0 ™1 ym+l . yn}. To this case we consider the
generalized system

T 1,0 . 1,1 m,0  m,1  m+1,0  m+41,1 n,0 . n,l
U={u"u,...;,u™"u u U ,u™t um™

5 P

with , 4 4 4
uh? =t wbl =t de
For each & C TU.J we define U (&), the complementarity matriz of U associated
with @, as follows

— utl iea
U@'=<¢ .,/ ’
(@) {u“, ie(TUuJ)\a.

The scheme for proving Theorem 1.1 might be described as follows: Firstly, we
prove that U is an m—partition if and only if U is a complete partition; secondly,
we prove that the class {U(a) | o C I} satisfies (7) if and only if so does the
class {U(@) | @ C I U J}. These together with Theorem 2.1 derive Theorem 1.1.

Let us denote the set of all A = (ALO ALL 0 ymul amdl 0 An) ¢
R™+" satisfying (2) and that of all A= (Xl’O,X“, ... ,X"’O,X"’l) € R satisfy-
ing (4) by A and A respectively. Besides, we establish a map H from A into A
defined by o

A3 A= HA) =Xe A,
with

—1,8

AT =2 (i,s) eI xS,

—i, —XL AT <0 - X
P R TN = O’. .<0’ i€ J.
0, XN >0, NN >0,

The next result is obvious but useful.

Lemma 3.1.
(i) H is a bijection from A onto A;
(ii) UN=TUN for every A € A, = H()\).
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Corollary 3.2. U is an m-partition if and only if U is a complete partition.

Lemma 3.3.
i) U@=U@ifacl
(ii) det(U(@)).det(U(B)) < 0 ifa, 3 C IUJ are adjacent at a certain column
redJ;

(iii) If @ and B are adjacent at a column r € I then so are « = @N I and
0= 06NI. Furthermore,

det(U(@)). det(T(B)) = det(U(a)). det(U(3)). (16)
Proof. (i) By definition one has
ut? = U(a) if i € a,

U(a)' = v =U(a) ifiel\a,
ubl =t =U(a)" ifi€ J (and hence i € @),

which implies U(a) = U(a).
_(ii) By the hypothesis one has U(a)’ = U_(B)Z for all i # r and U(a)" =
~U(B)", because u"? = —u™!. Therefore det(U(&)).det(U(B)) < 0.
(iii) The fact that « and (3 are adjacent at r is trivial. Thus we need only
verify (16). By the hypothesis it is clear that

det(T (@) = (=) det(U(a)), det(T(B)) = (1) det(U(8)).  (17)
Since a\a=a\I=p3\1=73\2, (16) follows immediately from (17). ]

Lemma 3.4. The following are equivalent:
(i) det(U(w)).det(U(B)) < 0 for every pair of adjacent subsets o, § C I;
(ii) det(U(a)).det(U(B)) < 0 for every pair of adjacent subsets &, 3 C I U J.

Proof. The implication (i) = (ii) follows from the last two statements in
Lemma 3.3, while the converse one follows from the first statement of the men-
tioned lemma. m

Proof of Theorem 1.1. Since, according to Theorems 2.1, U is a complete par-

tition if and only if the class {U(a) | @ € I U J} satisfies (7), the assertion of
Theorem 1.1 now follows from Corollary 3.2 and Lemma 3.4. [ |

4. Applications

In this section we shall employ the characterizations of partition systems devel-
oped in Theorem 1.1 and Theorem 2.1 to obtain some results on the number
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of solutions of linear complementarity problems. Recall that for given matrix
M € R™ ™ and vector ¢ € R™, the Linear Complementarity Problem LCP(M, q)
is to find (z, z) € R™ x R™ satisfying

z>0,22>0,
2T .2=0, (18)
q=—Mx+ 2.

The advantage of studying such a problem is well documented in the literature.
See, for instance [4], [1] and [2]. By SOL(M, ¢q) we denote the set of all solutions
of LCP(M, q), i.e. the set of all (z, z) satisfying (18). It is worth noting that, if
we denote U[M] = {—M',e!,...,—M", e"} with M*® and e’ stand for the i‘"
column of M and of the unit matrix E of order n, respectively, then LCP(M, q)
is the one of finding

T
)\:(l’l,Zl,fEQ,ZQ,...,xn,Zn) >0

such that
iz =0,1€I={1,2,...,n} and ¢=U\ (19)

For each subset ) # « C I we define M, to be the submatrix of M obtained
by omitting the rows and the columns corresponding to indices not belong to «.
The determinants of these matrices are called principal minors of M. M is said
to be a P—matrix, and denoted by M € P, if det(M,) > 0 for every o # (). As
a generalization of this concept we call M a P*) —matrix, and write M € P*)
if there exists a subset v C I such that |y| = k and the matrix M ~7, obtained
from M by replacing the column M? with —M? for every i € v, is a P—matrix.
For example, the following matrix:

21 2
1-10
0-1-1

is a P —matrix since

2-1-2
M~ 23 =11 0| ep
01 1

Evidently, the class of P(®) —matrices coincides with the one of P—matrices.

It is well known that, if M € P then |[SOL(M,q)| < 1 for any ¢ € R™. In
fact, this is a characterization of P—matrices [3]. We now generalize this result
to LCP(M, q)’s with underlying P(*) —matrices.

Lemma 4.1. M € P if and only if U[M] is a complete partition of R™.

Proof. Note that, U[M](«), the complementarity matrix of U[M] associated with
a C I, has the columns defined by
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i M, i€a,
So it is easy to verify that det(U[M](0)) = det(E) =1 and
det(U[M](@)) = (—1)/*! det(M,) (20)

for every nonempty subset o C I.

By virtue of Theorem 2.1 it suffices to prove that M is a P— matrix if and
only if the class {U[M](«) | o C I'} satisfies (8).

Assume that M is a P—matrix and «, § C I are adjacent. By definition one
has, for instance, |3| = |a] + 1. If @ = () so that |3| = 1, then

det(UM(3)) det(UM](a) = det(U[M](8)) = — det(Mp) < 0.
If o # () we have
det(U[M](3)) det(U[M](a)) = (—=1)I+181 det(Mp) det(M,) < 0.

Consequently, det(U[M](3)) det(U[M](c)) < 0 for any pair of adjacent matrices.

Now assume {U[M](«) | « C I} satisfies (8) we shall prove det(M,) > 0, for
all nonempty a C I, by induction on |a|. If |a| = 1 then « is adjacent with ()
and

det(Ma) = — det(U[M] (@) = — det(U[M](a)) det(U[M](0)) > 0.

Assume det(Mpg) > 0 for all |3| = k > 1 and a C I such that |a| = k + 1. Take
an arbitrary r € « then « is adjacent with 8 = o\ {r}. We have

det(M,,) det(Mg) = (—1)?**1 det(U[M](a)) det(U[M](3)) > 0.

Since |B| = k, so that det(Mg) > 0, det(M,) > 0. Thus, det(M,) > 0 for every
@#a@],i.e.MEP. [

Corollary 4.2. M € P if and only if |SOL(M, q)| =1 for any g € R™.

Proof. Tt is worth noting that U[M] is a complete partition if and only if for every

q € R™ there exists a unique vector A = (x1, 21, ,Zn, 2,) > 0 satisfying (19),
i.e. LCP(M,q) has a unique solution. The corollary thus follows immediately
from the preceding lemma. [ |

Proposition 4.3. If M € P®) then |SOL(M, q)| < 2F for all g € R".

Proof. Assume conversely that [SOL(M,q)| > 2%. Denote by « the subset of I
such that |y| = k and M7 € P. For each (z,z) € SOL(M, q) we denote by
a(z, z) the set of indices 7 € v such that x; > 0 (and hence, z; = 0):

alz,z):={i€y|z; >0=2}CH.
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Since |[SOL(M, q)| > 2% = the number of subsets of v, there exist (z, 2), (2/,2') €
SOL(M, q) such that (z,z) # (2/,2) and a(z, z) = a(2’,2") =: a. Without loss
of generality we may assume that o = {1,2,..., I} Cy={1,...,,I+1,...,k}.
Since M ~7 € P, it follows from Lemma 4.1 that

UM ={M' e, ... M, e MIFL e MF ek —MEFL P+ M e}
is a complete partition. Therefore, by Remark 2.2, the system
V={-M" e, M et M e M ek MR R M e}

is also a complete partition. On the other hand, by the definition of o one has

l k n
q:in(—Mi)-l- > ozet+ Y (wi(— M) + ze), (21)

i=l+1 i=k+1

l k n
q:Zx;(—Mi)+ Mozt Y (@(—MT) + zje). (22)

i=l+1 i=k+1

But (21) and (22) now give us two different representations of ¢ as a complemen-
tarity combination of V', contradicting the fact that V' is a complete partition.
|
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