Fized Point Theory, Volume 4, No. 2, 2003, 223-236
http://www.math.ubbcluj.ro/~nodeacj/sfptcj.htm

ON THE COMPLEMENTARITY PROBLEM

WITH RESPECT TO A NONCONVEX CONE
IN A HILBERT SPACE

G. ISAC

Department of Mathematics
Royal Military College of Canada
P. O. Box 17000, STN Forces
Kingston, Ontario, Canada, K7TK 7B4

Abstract. We consider in this paper the nonlinear complementarity problem and the e-
complementarity problem, both with respect to a nonconvex cone in a Hilbert space. We
give two solvability theorems.

2000 Mathematics Subject Classification: 90C33, 47H10.

Key Words and Phrases: nonlinear complementarity problem, e-complementarity prob-

lem, nonconvex cone in a Hilbert space.

1. INTRODUCTION

The Complementarity Theory is a relatively new chapter in Applied Mathe-
matics and its main goal is the study of complementarity problems. Generally
many complementarity problems are related to the study of equilibrium as it
is defined in Physics, in Techniques and even in Economics.

Obviously, Complementarity Theory has many applications in Optimiza-
tion, Economics, Engineering, Mechanics, Game Theory etc., [6], [8], [9], [15].

The classical Nonlinear Complementarity Problem is defined by a mapping
and a closed convex cone, in the Euclidean space (R™,(-,-)) or in a Hilbert
space (H,(-,-)). It is possible to consider a complementarity problem with
respect to an unbounded closed set, however, because of the generality of the
set used in the definition, the study of the existence of solutions to this general
complementarity problem is a hard problem. In the Euclidean space a such
general complementarity problem was considered recently in our paper [18].
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In this paper we will consider the Nonlinear Complementarity Problem with
respect to a closed cone, not necessarily convex, in an arbitrary Hilbert space.
A similar problem was considered in the Euclidean space [18] and an existence
theorem was proved using the notion of Fxceptional Family of Elements and
an Alternative Theorem. The Alternative Theorem used in [18] is valid in an
arbitrary Hilbert space but for completely continuous fields. The solvability
of complementarity problem has been studied in many papers by using the
notion of Ezceptional Family of Elements introduced in [14] and the notion of
completely continuous fields. (See [2], [3], [9]-[20], [23], [25]-[32]).

We will study the solvability of the Nonlinear Complementarity Problem,
with respect to a closed cone not necessarily convex, in a Hilbert space, by
two methods. The first method is based on the notion of Exceptional Family
of Elements and a new Alternative Theorem deduced from a result proved re-
cently in [4]. The second method is based on some results proved in Proximal
Analysis [5]. Note that in the new Alternative Theorem used in this paper
the operator is not completely continuous field. This fact is essential for the
proof of our existence theorem. By this paper, we hope to open a new research
direction in Complementarity Theory. This direction is the study of comple-
mentarity problems for nonconvex sets. The complementarity problems with
respect to nonconvex sets can have applications to the study of new practical
problems and to the study of sensitivity of classical complementarity problems.

2. PRELIMINARIES

We will denote in this paper by (H,(-,-)) an arbitrary real Hilbert space.
We recall that, a closed convex cone in H is a closed subset K C H such that
the following properties are satisfied:

(k1) K+ KCK,
(k2) AK C K for all A € R;.

If we have also that
(ks) K (-K)={0}
then in this case we say that K is a closed, pointed convex cone.

Given a closed convex cone, K C H, the dual of K is, by definition

K*={y € H| (z,y) >0, for all z € K}.
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Obviously, K* is a closed convex cone in H. More general, if D C H is an
arbitrary, closed, non-empty subset in H, the dual of D is also the set

D*={ye€ H| (z,y) >0, for all z € D}.

It is easy to prove that D* is a closed convex cone in H. We say that a
closed pointed convex cone K C H is well-based if and only if there exists a

convex set B such that 0 ¢ B and K = U AB.
A>0
It is known [9] that a pointed closed convex cone K is well-based if and only

if K has a bounded base, that is there exists ¢ € K* with the property that
o(z) > 0 for any x € K\ {0}, the set B, = {z € K| ¢(x) = 1} is bounded and
it has the property that for any x € K, z # 0, there exist a unique A > 0 and
a unique b € B, such that z = Ab (see details in [9]). In this case, we say that
B, is a bounded base for K. If B, is not necessarily bounded we say that K
has a base.

For this paper the following result is useful. A closed, pointed convex cone
K C H is locally compact, if and only if, K has a compact base. (Klee’s
Theorem [9]).

We say that a set B C H is star-shaped with respect to a convex set A C B
if and only if, x € B whenever Az + (1 — \)y € B for some y € A and any
A€ [0,1].

Let ¢ > 0, be a real number, eventually very small. We say that a non-
empty subset B C H is e-convez, if and only if whenever [z, y[C conv(B) \ B,
we have that ||y — z|| < €. In this definition [z, y[= {\y+ (1 — N)z| X € [0, 1]}
Let D C H be a non-empty subset. We denote by K (D) the smallest closed
convex cone such that D C K(D). We say that a non-empty subset D C H is
locally compact pointed conical set if the following properties are satisfied:
(c1) forall z € D and all A € Ry, we have Az € D,

(c2) K(D)N (~K(D)) = {0},
(cs) K(D) is a locally compact convex cone.

From some practical problems the following examples are interesting.

(1) D= U K, where for every i € I, K; is pointed convex cone, or K; is a
polyhedralzec{)ne not necessarily convex.
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(2) DN B is a set, star-shaped with respect to a convex set A C D N B,
where B is base of K(D).

(3) DN B is an e-convex set, with € > 0 very small, where B is again a base
of K(D).

We recall also that a mapping T : H — H is a completely continuous
mapping if 7' is continuous and for any bounded set A C H, we have that
T(A) is relatively compact. A mapping f : H — H is said to be a completely
continuous field if f has a representation of the form f(z) = z —T(z), for any
x € H, where T is a completely continuous mapping.

The following notion is essential for this paper.

We call a mapping f : H — H regular if for each sequence {z,}neny C H
weakly convergent to an element xz, € H and such that the sequence
{f(xn)}nen is convergent in norm to an element y, € H the equation
f(xzx) = y. holds. This notion was used systematically by A. Carbone and
P. P. Zabreiko in [4].

3. COMPLEMENTARITY PROBLEMS

Let (H,(-,-)) be a Hilbert space, K C H, a closed pointed cone and f :
H — H a mapping. The Nonlinear Complementarity Problem defined by f
and K is:

find z, € K such that

NP9 { f(a.) € K* and (x., f(2.)) = 0.

The NCP(f,K) has been studied by many authors and it has many appli-
cations. In this sense, the reader is referred to [6], [8], [9], among others.

Consider an arbitrary non-empty subset A C H and a mapping f: H — H.
The nonlinear complementarity problem defined by f and A is:

find z, € A such that

NOP(f,4) { f(zy) € A* and (w4, f(z4)) = 0.

In our paper [18] we considered this general complementarity problem in R™,
but under the name of relational complementarity problem. Obviously, it is

not easy to find existence theorems for this general complementarity problem.
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This paper focuses on NCP(f, A), but in the particular case when A = D,
where D is a conical set in an arbitrary Hilbert space. We note that in [18§]
we considered this problem, but only in the Euclidean space (R", (-, -)).

4. EXCEPTIONAL FAMILY OF ELEMENTS AND THE SOLVABILITY OF
COMPLEMENTARITY PROBLEM

Recently, in several of our papers [2], [3], [9]-[17] we studied the solvability
of complementarity problems using a new topological method, based on the
notion of Exceptional Family of Elements, denoted also by EFE. This notion
was introduced in 1997, in our paper [14], by using the topological degree.
Until now this notion has been used also in other papers such as [4], [7], [18],
[19], [20], [23] and [25]-[32] among others.

We note that in several of our recent papers on complementarity problems or
on variational inequalities we introduced the notion of EFE by Leray-Schauder
type alternatives. It is known that the classical Leray-Schauder Alternative
proved in 1934 in [22] is one of the most important theorem in Nonlinear
Analysis.

Now we recall the notion of EFE introduced in [14].

Let (H,(-,-)) be again a Hilbert space, K C H, a closed pointed convex
cone and f: H — H a mapping.

Definition 1. [14] We say that a family of element {z,},>0 C K, is an
EFFE for f, with respect to K, if and only is, for every real number r > 0 there
exists a real number pu, > 0, such that the vector u, = f(x,) + prx, satisfies
the following conditions:

(1) u, € K*,
(2) <.%'7~, uT) =0,
(3) x| — 400 as r — +o0.

In [13], by using the classical Leray-Schauder Alternative, we proved the
following result.

Theorem 1. [13] If f : H — H is a completely continuous field, and
K C H is a closed convexr cone, then there exists either a solution to the
problem NCP(f,K), or an EFE for f with respect to K. Consequently, if
f is a completely continuous field without EFE then the problem NCP(f,K)
has a solution.
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The proof of the main result in (Theorem & of [18]) is strongly based on
Theorem 1.

We note that, for the extension to the infinite dimensional case of Theorem
3 proved in [18], the proof can not be based on Theorem 1. Therefore for the
main result of this paper we need to replace Theorem I by a similar alternative
based on the notion of regular mapping. To obtain this useful alternative we
use the main result proved recently by A. Carbone and P. P. Zabreico in [4].
This result is the following and its proof is based on the topological degree
defined by Skrypnik in [24].

Theorem 2. [4] Let f : K — H be a reqular, completely continuous
mapping and 0 < r < 400.

Then either the NCP((1 — \)I + Af,K) has a solution in the set S,(K) =
{z € K] ||z|| =} for some X €]0, 1], or the NCP(f,K) has a solution in the
set By(K) ={z € K| ||z| <r}.

From Theorem 2, we deduce the following alternative:

Theorem 3. Let f: K — H be a reqular, completely continuous mapping.
Then either the NCP(f,K) has a solution or f has an EFE, in the sense of
Definition 1, with respect to K.

Proof. Indeed, if the NCP(f,K) has a solution, then the proof is finished.
Suppose that the NCP(f,K) has no solution. In this case for any r > 0
there exists A, €]0,1] and z, € S,(K) which is a solution of the problem
NCP((1 - NI+ A\f,K). Then we have z, € K, ||z,| = r and

(I =X)zr + A f(x,) € K* and

(Xp, (1= Np)xr + A f(2y)) = 0.

Dividing both relations in (1) by A, we obtain that {z,},~¢ is an EFE for
f, in the sense of Definition 1, with respect to K. [

(1)

5. AN EXISTENCE THEOREM FOR COMPLEMENTARITY PROBLEMS WITH
RESPECT TO NONCONVEX CONES

Let (H,(-,-)) be a Hilbert space. Suppose given a non-empty, locally com-
pact closed and pointed conical set. The set D is supposed to be a nonconvex
set. We say that the set R(D;K) = K(D) \ D is the residual set of D with
respect to K(D). Obviously, 0 € R(D;K) and R(D; K) is empty if D is closed

pointed convex cone.
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We recall that f : H — H is called bounded if for any bounded set B C H,
f(B) is bounded.

A main result of this paper is the following theorem.

Theorem 4. Let D C H be a non-empty, locally compact, closed and
pointed conical set. D is supposed to be nonconvex. Let f : H — H be a
continuous bounded mapping. If there exists p > 0 such that the following
assumptions are satisfied:
(1) for every x € K(D) with ||z|| = p, there exists y € K(D) such that
lyll <p and (f(z),2 —y) =20,
(2) for every x € R,(D;K) = {2z € R(D;K)| ||| < p}, there exists y €
K(D) with ||ly|| < ||z|| such that (f(x),z —y) >0,
then the NCP(f, D) has a solution x* such that ||z*| < p.

Proof. Let € > 0 be a real number. Consider the mapping

fe(x) := f(x) + ex, for any x € H.

The mapping f- satisfies the following properties:
(i) fe is a continuous and bounded mapping,
(ii) for every x € K(D), with ||z|| = p, there exists y € K(D), such that
lyll < p and (f.(z), 5 —4) > 0,
(iii) for every x € R,(D;K), there exists y € K(D), with ||y|| < [|z| such that
(fe(z), 2 —y) > 0.

Indeed, let z € K(D), with ||z]| = p, (resp. = € R,(D;K)), then by
assumption (1) (resp. (2)), there exists y € K(D) such that |ly|| < p (resp.
llyll < l|z||) and {f(x),z —y) > 0. For such x and y we have

(fe(@), 2 —y) = (f(2) +ex,z —y) = (f(2),x —y) +e[[]2°]| = (z,9)]

> elllel® = llzlyll] = ellzlllz] ~ llyl] > o.

Therefore (i) and (iii) are satisfied. Obviously (i) is also satisfied. For
each x € K(D), with |z|| > p we denote by T,(z) the radial projection onto
Sy ={z e KD)| [[z]| = p}, Le., T(x)
g: : K(D) — H defined by

R ! i ] < p
FTy @) + o = Ty@lle, i ol > p.

= ﬁ Now, we consider the mapping
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For any € K(D) with ||z| > p, there exists A\, > 0 such that x = A\;T,(x).

(We note that A\, = M) Since f. satisfies (ii), we have that for T,(x) there

exists uy € K(D) with [[ug]| < p such that
(Th(x) = uy, fe(Tp(x))) > 0. (2)
Multiplying (2) by A, we obtain
(z = Aaug, ge(2)) > 0. (3)

If for a give x € K(D) with [|z| > p, we let y = Ayuy, we obtain that the
mapping g. satisfies the following property:

(iv) for every x € K(D) with ||z|| > p, there exists y € K(D) with ||y|| < ||z|
such that (z — y, g-(x)) > 0.

The mapping g. is completely continuous because it is continuous and for
any bounded set B C K(D), we have that g.(B) is relatively compact since
K(D) being locally compact infers B is relatively compact. The mapping g.
is also a regular mapping. Indeed, if {z, }ren is a sequence in K(D), weakly
convergent to an element z, € K(D), and g.(x,) is convergent in norm to an
element vy, then we must have g.(x,) = v; the locally compactness of K(D)
and the Eberlein-Smulian Theorem, imply that {x, },en is also convergent in
norm to the same element x..

(We used also the following classical result: ”if every sub-sequence of a
sequence {Ty tnen has a sub-sequence which converges to ., then {T,}nen is
convergent also to x,.”)

Now, we show that for any € > 0, the mapping g. is without EFE with
respect to K(D). Indeed, if we suppose that g. has an EFE, {x,},~0 C K(D),
then we have

Up = prTy + ge(xr) € (K(D))*, for all r > 0,
(xr,ur) =0, for all » > 0 and

|zr|| — 400 as r — 4o0.

Take r > 0 such that ||z,|| > p. Since g, satisfies (iv), there exists y, € K(D)
such that ||y.|| < ||z,| and (z; — yr, ge(z,)) > 0. We have

0< <xr - yrage(wr» = <xr — Yr, Uy — err>

= (Tr — Yr, Up) — ,uerTHZ + Y, ) < —piel|e {2 = [ly-l]] <O
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which is a contradiction.

Applying Theorem 3, we obtain that for any ¢ > 0 the classical
NCP(g:,K(D)) has a solution z.

Because the mapping g. satisfies condition (iv), it is impossible to have
|lzX|| > p. Hence, we must have ||z}|| < p which implies that g.(z}) = f-(x})
and we obtain the following result. For any ¢ > 0, the NCP(g., K(D)) has
a solution z} such that [|z}|| < p. Considering the fact that f. satisfies (iii)
we have that z} € {z € D| ||z|| < p} = D,. If for any n = 1,2,..., we take

1 o)
€n = —, we obtain a sequence {3:*1} such that 27 € D,, and for every
n B n

n

n=1
n € N, z% is a solution to the NCP(f.,,K(D)). Because D is a closed locally

oo
compact and pointed cone, D, is compact and hence the sequence {x*l}
n n=1

oo
has a convergent sub-sequence § x* . As a consequence, z* = lim z*, is
) k=1 k—oo my

an element of D. Considering the definition of f; and the fact (K(D))* C D*
we obtain that z, is a solution to the NCP(f, D) and ||z*|| < p. The proof is
complete.

6. PROXIMAL ANALYSIS AND THE e-COMPLEMENTARITY PROBLEM
WITH RESPECT TO NONCONVEX CONES

In this section we consider some recent results obtained in Proximal Analysis
and we apply these results to the study of complementarity problems with
respect to nonconvex cones. On the subject of Proximal Analysis the reader
is referred to the recent book [5].

Let (H,(-,-)) be a Hilbert space and let D C H be a non-empty subset.
Let x € H such that x € D. Suppose that there exists a point d € D whose
distance to z is minimal, i.e., ||z — d|| < ||z — y||, for any y € D.

In this case d is called a projection of x onto D. The set of all such closest
points is denoted by Projp(x). It is known that there exists sets D such
D is nonconvex and Projp(x) is a singleton [21]. If for any « € H, the set
Prodp(x) is a singleton, we denote this element by Pp(z). Additionally, if
Pp(x) satisfies some continuity conditions, then the set D is a convex set. (See
the results proved in [1]).

Let D C H be closed, pointed and locally compact cone (not necessarily
convex), that is D is a cone and there exists a neighborhood U of zero in H
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such that U N D is a compact set. In this case for any =z € H, z & D, the set
Projp(x) is a non-empty set. Indeed, let 0 < o = inf{|lz — y||| y € D}, and
let {yn}nen be a sequence in D such that lim ||z — y,|| = a. There exists
M > 0 such that for any n € N, e

[ynll = lyn — 2 + || < [l2]| + lz = yal < M.

Because D is a locally compact cone, the sequence {y,}nen has a subse-
quence {yn, tren convergent to an element d € D and we have ||z —d| = a <
|z —yl|, for any y € D and, consequently d € Prodp(x). The following result
is useful for the main result of this section.

Theorem 5. Let D be a non-empty subset of H and let x € H, d € D.
The following are equivalent:

(1) de€ Projp(z),
(2) (x—dd—d) < é”d’ —d|, forall d € D.

Proof. This theorem is a part of Proposition 1.3 proved in [5]. O

Let D C H be a closed, pointed and locally compact cone (not necessarily
convex) and f : H — H a mapping. Given ¢ > 0, the e-Complementarity
Problem defined by f and D is the following:

find z, € D such that
f(zs) € D* and [(f(z), )| <e.

We say that an element z, € D is regular if for any y € D there exists
g0 > 0 such that z, + ¢’y € D for any &’ €]0,¢¢].

Obviously, if D is a convex cone, then any x, € D is regular.

Indeed, take an arbitrary y € D and u = Az, + (1 — \)y. We have that

e—CP(f,D): {

1 1
u € D which implies, T € D. Hence z, + N Y= € D. If A\ - 1 then

we obtain that ¢/ = 1=A — 0. Now, we can introduce the following result.
Theorem 6. Let f: H — H be a mapping and D C H a closed, pointed
and locally compact cone (not necessarily convez). Let € > 0 and § > 0
be arbitrary real numbers (§ can be very big and € small). If the set-valued
mapping © — Projplr —af(z)] with a > iz, has a regular fized point x,. € D
such that ||x.|| < 0§, then x. is a solution to the e — CP(f, D).
Proof. By assumption we have that

Zy € Projplz. — af(x,)].
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In this case, by Theorem 5 we have

1
(e — af(xy) — x4y d — xy) < §||df z]|?, for all d € D,

which implies

1
(—af(@.),d =) < Slld - .||, for all d € D.

1
If we take d = 51:*, we obtain

1 1
(~atte)—5o) < glloal?.
or

(af(z),.) < gl

If we take d = ;x* in (4) we deduce

(~afte)go.) < glal?
or
(0f (@),ze) > — ]
From (5) and (6) we have

1
[(ouf (i), )| < illfﬂ*ll2
which implies
1 1
L)) < —|lx]? < —6% <
that is
[(f(2s), m4) < €.

233

Because x, is regular, then for any y € D, there exists €, > 0 such that

d=c¢'y+x. € D, with £ €]0,e,[. If we let d = &'y + x, in (4) we have

1
<_af($*)78/y> < §||€/yH27 for any El 6]078*[

or
1
(af (@.),€'y) = —5" |yl for any &' €]0, e

which implies

1
<Oéf(33*),y> > 7§6l||y||7 for any 6, 6]075*[
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Taking ¢/ — 0 we have (f(x4),y) > 0 for all y € D, that is f(x.) € D* and
therefore, x, is a solution to the e — CP(f, D). O

Remarks. 1. If D is an arbitrary closed convex cone, the mapping = —
Projplz—af(z)] is a single-valued mapping. If x, = Projplz.—af(z,)], then
Z is a solution to the classical nonlinear complementarity problem NCP(f, D)
and we have (f(z4),x«) = 0, that is z, is a solution to the e — CP(f, D) for
any € > 0.

2. On closed locally compact cone, we have that Theorem 6 reduces the
study of the solvability of the e — C'P(f, D) to the study of existence of fixed
points of a set-valued mapping with respect to closed nonconvex sets. For
practical problems, § > 0 is given and € > 0 must be very small.

7. COMMENTS

This paper may be considered as a starting point for the study of comple-
mentarity problems with respect to nonconvex cones and also for the study of
fixed points of a set-valued mapping with respect to a nonconvex set.
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