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Abstract We propose a generalized Newton method for solving the system of
nonlinear equations with linear complementarity constraints in the implicit or
semi-implicit time-stepping scheme for differential linear complementarity systems
(DLCS). We choose a specific solution from the solution set of the linear complemen-
tarity constraints to define a locally Lipschitz continuous right-hand-side function in
the differential equation. Moreover, we present a simple formula to compute an element
in the Clarke generalized Jacobian of the solution function. We show that the implicit
or semi-implicit time-stepping scheme using the generalized Newton method can be
applied to a class of DLCS including the nondegenerate matrix DLCS and hidden
Z-matrix DLCS, and has a superlinear convergence rate. To illustrate our approach,
we show that choosing the least-element solution from the solution set of the Z-matrix
linear complementarity constraints can define a Lipschitz continuous right-hand-side
function with a computable Lipschitz constant. The Lipschitz constant helps us to
choose the step size of the time-stepping scheme and guarantee the convergence.
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1 Introduction

Given four matrices A € R™*", B € R™*" /N € R™™ , M € R™", and two Lips-
chitz continuous functions f : R — R™ and g : R — R", we consider the ordinary
differential linear complementarity system (DLCS):

x(t) = Ax () + By(®) + f(1)
y(t) € SOL(Nx(t) + g(t), M) (1.1)
x(0) =x9, t€]0,T],

where SOL(Nx(t) 4+ g(¢), M) € R" is the solution set of the following linear com-
plementarity problem (LCP):

0 < y(t) L Nx(t) + g(t) + My(t) > 0. (1.2)

The nonnegativity notation and orthogonality notation in (1.2) express that for
i=1,...,n,

Yi(t) =0, (Nx(@) +g(0) +My@); =0, yi@)(Nx(®)+g(®)+ My()); =0.

The orthogonality condition is called the complementarity condition, which means
that one of these two nonnegative components y; () and (Nx(t) + My(t) + g(t));
must be zero at any time ¢ € [0, T'].

The DLCS (1.1) provides a powerful mathematical paradigm for the increasing
number of engineering and economics problems that involve dynamics, inequalities
and complementarity conditions. For any fixed ¢ € [0, T'], (1.2) is a standard LCP that
has been studied extensively in the last decades; see the excellent monograph [12] and
the references therein. The LCP is applicable only to static equilibrium problems which
seeks a single solution vector in R". In contrast, the DLCS is a dynamic system, which
seeks a solution function over a given time interval [0, T]. In the study of DLCS, we are
interested in finding conditions which ensure the existence of a stable solution func-
tion of the whole system and in developing efficient numerical methods to find such
stable solution function. The DLCS unifies several mathematical problems including
ordinary differential equations (ODEs) with nonsmooth right-hand sides, differential
algebraic equations, differential Nash games and evolutionary complementarity prob-
lems, which have wide applications in many areas such as traffic equilibrium assign-
ment, nonsmooth mechanics, robotics, biological systems, circuit systems, structural
oscillation and pounding, etc. Recently, the DLCS has attracted a growing interest from
operations research, civil engineering, electrical engineering, transportation sciences.
Some systematic-theoretic results of the DLCS on the existence and stabilizability of
solutions in various concepts and how they relate to each other and depend on initial
conditions have been studied in [4,6,7,29,31,33,34]. Convergence and error bounds
of time-stepping schemes for solving DLCS have been investigated in [8,18]. As the
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finite-dimensional LCP [12] is a special case of variational inequalities, the DLCS
is a special case of differential variational inequalities (DVI). Pang and Stewart gave
a comprehensive introduction on DVI in [28]. Other interesting results on DVI and
DLCS can be found in [1,4,5,14,16-21,27,31,34,36].

In this paper we consider the time-stepping method for solving the DLCS, which
uses a finite-difference formula to approximate the derivative x. In particular, this
method divides the time interval [0, T'] into N}, subintervals

O=tho<tpa<---<typn, =T,

where tj ;41 —thi =h =T/Ny,i =0, ..., Ny — 1. Starting from x"0 = x% € R™,
we compute two finite sets of vectors

{xh’l,xh’z, .. .,xh’N"} C R™ and {yh’l, yh’z, el yh’N”} C R
by the recursion: fori =0, 1,..., N — 1,

xh,i—i—l — xh,i +h [A(th’i + (1 _ Q)Xh’i+l) 4 Byh’i+l + f(th,i+l)] )

1.3
Y e SOL(Na™ ! + g (tn 1), M), -
where 6 € [0, 1] is a scalar to distinguish an explicit (¢ = 1), an implicit (6 = 0), or a
semi-implicit (6 € (0, 1)) scheme. In this paper, we consider the implicit scheme and
semi-implicit scheme.

A critical part in numerical implementation of the time-stepping scheme is to find a
good solution yh’i+1 in the solution set SOL(Nx/-i+1 + g(th.i+1), M). In many cases,
the solution set SOL(Nx™i*1 4 g(tn.i+1), M) is neither convex nor bounded. Using
some vector in the solution set can cause the numerical method unstable or make the
linear complementary problem unsolvable in the next step. Moreover, at each time
step of the implicit scheme or semi-implicit scheme, x"/*1 is a solution u* of the
following system of nonsmooth equations with linear complementarity constraints

u=H@u):=1+h0A)x"" +h[(1—0)Au+ Byw) + f(thit1)] (1.4)
y() € SOL(Nu + g(tp,i+1), M). '
This system has to be solved efficiently and accurately. A bad numerical solution of the
nonsmooth equations (1.4) at one time step can cause the final numerical results fail-
ure. In this paper, we choose a solution from the solution set SOL(Nu 4 g(t,i+1), M)
to define a Lipschitz continuous solution function y(-). Moreover, we present a sim-
ple formula to compute an element in the Clarke generalized Jacobian of the solution
function, which will be used for the generalized Newton method to solve the system of
nonsmooth equations (1.4) at each time step of the implicit scheme and semi-implicit
scheme. To guarantee the convergence of the time-stepping method (1.3), we give an
upper bound of the size-size 4 which depends on the Lipschitz constant of y(-). In this
paper, we present a sharp and computable Lipschitz constant of y(-).

In Sect. 2, we study how to choose a solution y(g) from the solution set SOL(q, M)
such that y is locally Lispchitz with respect to ¢. By the Rademacher Theorem [11],
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alocally Lipschitz function is differentiable almost everywhere. Hence, we can define
the Clarke generalized Jacobian [11]

y(q) = coflimy'(¢") = ¢* = q, ¢" € Q,},

where 2, denotes the set of points at which y is differentiable, and “co” denotes the
convex hull. To use the generalized Newton method for solving (1.4), we show that

—(I—-=D+DM)'D e dy(g) (1.5)

if I — D + DM is nonsingular, where D =diag(dy, ..., d,) is a diagonal matrix with
diagonals

g1 i@ >0
0, otherwise.

It is easy to see that —(/ — D 4+ DM)~! is nonsingular if and only if the principal

submatrix My ; is nonsingular, where J = {i | y; > 0}. Hence we can use (1.5) and

the generalized Newton method to solve (1.4) if all principal minors of M are nonzero.

For a given matrix M, let M x be the submatrix of M whose entries of M are
indexed by the sets J, K C {1,...,n}. If / = K, the submatrix M g is called a
principal submatrix of M. The determinant of a principal submatrix of M is called a
principal minor of M.

A matrix M is called a nondegenerate matrix if all principal minors of M are non-
zero [12]. A nondegenerate matrix is also called a nonzero principal minor matrix or
principally nonsingular matrix [3,25,35]. A matrix M is called a P-matrix (N-matrix),
if all principal minors of M are positive (negative). M is called an NP-matrix
(PN-matrix) if each k x k principal minor of M has sign(—1)¥ ((—1)¥*1) [25]. Obvi-
ously, the class of nondegenerate matrices includes the class of P-matrices, N-matrices,
NP-matrices and PN-matrices. Such matrices have many applications in engineering
and economics [3,12,13,25]. It is worth noting that M is a P-matrix if and only if the
matrix I — D + DM is nonsingular for all d; € [0, 1][15]. A matrix M is a nondegen-
erate matrix if and only if the matrix / — D + DM is nonsingular for all d; € {0, 1}.

In Sect. 3, we propose a generalized Newton method to solve (1.4) with a Lipschitz
solution function y(Nu + g(t4,;+1)) from SOL(Nu + g(#4.;+1), M), and an element
from dy(Nu + g(tn,i+1)) given in (1.5). We prove the generalized Newton method
starting from x”* is well-defined and superlinearly convergent. Moreover, we present
an error bound of a numerical solution to the true solution of (1.4).

We use the class of Z-matrices to show that the implicit scheme and the semi-
implicit scheme using Newton’s method can be applied to the DLCS (1.1) without
the non-singularity assumption on the matrix M. A matrix M € R"*" is called a
Z-matrix, if its off-diagonal elements are non-positive. A nonsingular Z-matrix with a
nonnegative inverse matrix is an M-matrix. The Z-matrix LCP arises from the finite ele-
ment or finite difference discretization of free boundary problems, reaction-diffusion
problems, journal bearing problems and equilibrium models in economics including
input-output equilibrium models and Walrasian price equilibrium models [2,12,13,
22,32,37].
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If M is a Z-matrix and the feasible set
FEA(q, M) ={y | ¢+ My =0, y > 0}

is nonempty, then the solution set SOL(g, M) is nonempty [12], and there is a least-
element solution in SOL(g, M). A solution x* of LCP(g, M) is called a least-element
solution if x* < x for all x € SOL(g, M), which can be obtained by solving the
following linear programming

minimize e’y (1.6)
subjectto g+ My >0, y >0, '
where e € R" withe; = 1,1 = 1, ..., n [12]. We show that the least-element solution
of LCP(g, M) is global Lipschitz continuous with the following Lipschitz constant

L= max{ ||M;IJ|| | Mj, ; is nonsingular for J C {1, ..., n} } .

Moreover, we show that £ defined by the || - || is much smaller than the constant
given by Mangasarian and Shiau [23].

In Sect. 4, we use the constant £ to derive a time interval [0, Tp], such that the fol-
lowing least-element LCS has a unique solution (x*, y*) such that x* is continuously
differentiable and y* is Lipschitz continuous on [0, Tp].

Least-Element LCS

x(1) = Ax(t) + By(x(1)) + f ()
y(x(t)) = argmin el
subjectto v € SOL(Nx(¢) + g(t), M)

x(0) =x9, te][0,T]

(1.7)

Moreover, we show that the following implicit least-element time-stepping scheme
converges to (x*, y*) linearly, and the generalized Newton method using (1.5) is well-
defined and superlinearly converges to a solution u* of (1.4) from x> on the interval
[0, To] for any i € {0, ..., Ny} with N, = Ty/ h.

Implicit Least-Element Time-Stepping Scheme (ILETS scheme)

XMl = xhi g pAxhIFE 4 Byhitl L f (g 01)

yi+ = argmin {eTv | 0<v L NxPF gy i41) + Mv > 0). (1.8)
In [18], Han et al. proposed the following scheme.

Implicit Least-Norm Time-Stepping Scheme (ILNTS scheme)

xh,i+l — xh,i +h(Axh,i+1 + Byh,i+1 + f(th,i+l)) (1 9)

Y+ = argmin {Jjv], | 0<v L Nx™F 4 g(th41) + Mo > 0}

They showed that using such least-norm solutions of the discrete-time subproblems,
an implicit Euler scheme is convergent for passive initial-value DLCS. Obviously,
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a least-element solution is a least-norm solution. Moreover, if M is a Z-matrix,
then [12]

argmin{e’v | 0<v L g¢g+Mv>0}=argmin{e’v | v>0, g+Mv=>0}.

Hence, (1.8) can be considered as an implementation version of the implicit least-norm
time-stepping scheme proposed in [18] for the Z-matrix DLCS.

Throughout this paper, we use || x || to denote the maximum norm ||x || := maX;c[o,7]
lx(2)|| for afunction x defined on [0, T'] or ||x|| := maxj<;<;, |x;| foravectorx € R™.
Let J¢ denote the complementarity set of J. Let e denote the vector whose all entries
are one. We say a function is differentiable if it is F-differentiable.

2 Solution function y(q) of LCP(q, M)

Let Ry cp(M) denote the LCP-Range of M which is the set of all vectors g such that
SOL(g, M) # (. M is called a Q-matrix if Rpcp(M) = R" [12,24]. It is known
that M is a P-matrix if and only if R cp(M) = R" and SOL(g, M) is singleton
for any ¢ € R" [12]. However, in general, SOL(g, M) can be empty or unbounded.
Using some concepts, such as the least-norm solution and the least-element solution
[10,12,18], we may define a single valued solution function y(-) on an open set 2
in Ry cp(M). In this section, we first give a necessary and sufficient condition for a
single valued solution function y(-) to be differentiable at g € 2. Next, we present
a simple formula to compute an element in the Clarke generalized Jacobian of y(-)
at g € 2 and give computable Lipschitz constants of y(-) in € for nondegenerate
matrices and Z-matrices.

For a single valued solution function y(g) € SOL(q, M), we define the following
index sets:

Jg =1{i | yi(g) >0}
I, ={i| My(q) +q); > 0}
Ky ={i | My(q) +q)i = qi =0}.

We say y(g) is nondegenerate if K, = . We define the diagonal matrix D, whose
diagonal elements are

(1 el
(Dg)ii = [0, otherwise.

Lemma 2.1 Suppose that 2 € Rpcp(M) is an open set. Let y be a continuous func-
tion defined on Q such that y(q) € SOL(q, M) for g € Q. Denote J = J; and
D = Dy. Then y is differentiable at q if and only if y(q) is nondegenerate and M j

is nonsingular. In the case y(-) is differentiable at q, we have

y'(q)=—(I —D+DM)"'D. 2.1
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Proof Suppose that y(g) is nondegenerate. By the continuity of y, there is a neigh-
borhood of g such that for any p in the neighborhood, we have

yi(p) >0, yse(p)=0, (My(p)+p)s=0, (My(p)+p)s >0.
Hence we obtain
(I = D)y(p) + D(My(p)+ p) =0.

If J is empty, then D = 0. This implies y(p) = 0 in the neighborhood. If J is not
empty and M, ; is nonsingular, then the matrix / — D 4+ DM is nonsingular. This
implies that

y(p) =~ =D +DM)"'Dp
is the unique solution of SOL(p, M) in the neighborhood. Hence in both cases, y is
differentiable at ¢ and (2.1) holds.

Conversely, we assume that y is differentiable at g. Suppose there is i € J¢ such
that

My(q) +q)i = yi(q) =0.
By the argument in the proof of Proposition 5.8.2 of [12], we have
(My(g) + q); = yi(q) =0,
which implies
M;.(y'(g).i +1=0, (2.2)

where M; . is the ith-row of M and (y'(g)).; is the ith-column of y’(g). By the argu-
ment above, (y'(¢)).; = 0. This contradicts to (2.2). Hence y(g) is nondegenerate.

Let G(y(p)) = min(y(p), My(p) + p) for p € Q. Since G(y(p)) = 0,G is
differentiable and G’ (y(p)) = 0. Moreover, we have

(My'(q)+1);,. =0 and y).(q) =0.
This implies
My (y'(@)ss+170=0 and My ;(y'(g))ssc =0.

Hence My ; is nonsingular, (y'(¢))j.; = —lej and (y'(¢))j.jc = 0. Moreover,
I — D + DM is nonsingular, and

(I — D+ DM)y'(q) = —D.

We obtain (2.1). m]
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2.1 Nondegenerate matrix
In this subsection, we consider the class of nondegenerate matrices [3,12,25,35]. This
class of matrices contains several classes of matrices characterized by the sign of the

determinants of principal submatrices such as P-matrices whose principal minors are
all positive.

Theorem 2.1 Suppose that Q2 S Rpcp(M) is an open set. Let y be a continuous
Sfunction defined on Q2 such that y(q) € SOL(q, M) for q € Q2. Assume that any prin-
ciple submatrix My j of M is nonsingular then y is locally Lipschitz continuous in 2
with Lipschitz constant

L = max ML 2.3
jdna 1Ml (2.3)

wn)
Moreover, the Clarke generalized Jacobian of y is defined by
dy(g) = co{lim y’(p):—(I—Dp —i—D,,M)*le 1 p — q, y(p) is nondegenerate}.
In addition,
— (I = Dy +Dy,M)"'D, € 3y(q). (2.4)
Proof Take g € Q. If y(q) is nondegenerate, then by the first part of the proof for
Lemma 2.1, we know that there is a neighborhood NV, € € of g such that for any
peNg,
¥(p) = —=(I = Dy + DgM) ™' Dyp.
Hence, y is differentiable and Lipschitz continuous in AV, with Lipschitz constant
I(I = Dy + DgM)™' Dyl = IM;), Il < L.
Moreover, (2.4) holds with dy(q) = {y'(g)}.
For the case y(g) is degenerate, there is a neighborhood N, € Q of ¢ such that for
peN,,
Jy CJp and I; C 1.
Fori € Ky, if y;(p) = 0, then
(I (y(@) = y(p))i =0.

If yi(p) > 0, then (My(q) +¢q)i = (My(p) + p)i = 0, which gives

M(y(q) = y(p))i = —(q — p)i-
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Hence for any p € N, we have

(I = Dpg + DpgM)(y(q) — y(p)) = —Dpq(q — p),
where D, is a diagonal matrix with diagonals

1, ieJyorieK,NJ
(Dpgii = [O, otherqwise. B

Hence, y is Lipschitz continuous in N, with Lipschitz constant L.

Therefore, y is locally Lipschitz continuous in 2. By the Rademacher Theorem,
y is almost everywhere differentiable in 2. By Lemma 2.1, we obtain the Clarke
Jacobian dy(q).

Inaddition, itis easy to see that for any positive number €, y(g+€(I —Dg)e) = y(q)
is a nondegenerate solution of LCP(q + €(I — Dy)e, M). Hence y is differentiable at
g+ eI —Dyleand y' (g +e(I — Dy)e) = —(I — Dy + DygM)~' D,. This implies

lim Y(q+e( — Dyle) = —(I — Dy + Dy,M)"' D, € 3y(q).
€

Corollary 2.1 Suppose that M is a P-matrix. Then for any p,q € R", we have

ly(g) =yl = Llp —qll, (2.5)
where L is defined in (2.3).

Proof 1Tt is known that for any ¢ € R", LCP(q, M) has a unique solution y(g) and
y(-) is globally Lipschitz continuous in R" [12]. By [11, Proposition 2.6.5], we have

y(p) — y(q) € cody(lp,qD(p — q),

where [p, q] is the segment between p and g. From Theorem 2.1, for any element
C € dy([p, q]), we have ||C|| < L. Hence (2.5) holds. O

It was shown in [15] that M is a P-matrix if and only if / — D 4+ DM is nonsingular
for any diagonal matrix D with diagonals D;; € [0, 1]. In [9], we showed that

ly(q) — y(p)ll < Dﬂ%‘u I(I =D+ DM)™'Dll|Ip — qll (2.6)

for M being a P-matrix. Obviously, we have

L= max [M;}ll= max |l —D+DM)"'D
JE{I,.).(.,n}” vl Diie{())(,l}”( +DM)"'D|
=  max ||(I_D+DM)_1D||_
D;;€l0,1]
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Hence the error bound (2.5) is shaper than (2.6). Furthermore, the error bound (2.5)
can be used for a larger class of matrices than the class of the P-matrices. We use the
following example to illustrate Theorem 2.1 and the new Lipschitz constant L.

Example 2.1 Consider the LCP(q, M) with a nondegenerate matrix M = ((1) _11 ) .

The solution set has the following form

SOL(g, M) = ¢ (empty set), if ¢g» <O0;

soig. 0 = (o). ()] ran=00=0

SOL(g, M) = [(‘g‘ ) , (ma"(“fqlz‘ 42’0))] g <0220,

The matrix / — D+ DM is nonsingular if the diagonal matrix D having D;; € {0, 1},
but I — D + DM may be singular for D; ; € [0, 1], for instance, D> » = 0.5.

We can define a single valued solution function in SOL(g, M) by the solution of
the following optimization problem

¥(g) = argmin{ |Cv — b||3 : v € SOL(g, M), g2 = 0},

where C € R>*? is a positive semi-definite matrix and b € R? is a vector. If we choose
C = I and b = 0, then it is the least-norm solution [12]. However, the least-norm solu-
tion is not unique in the region {q : g1 < 0, g2 > 0}. Let us choose C = diag(0, 1)
and b = 0. Then we have a piecewise linear single valued solution function

0,07, qg1>0,g2>0

@)= I(—ql,O)T, 71 <0, ¢2>0

in SOL(g, M). The function y(-) is Lipschitz continuous with the Lipschitz constant
L = 1 and it is continuously differentiable in the region {¢q|q1 < 0,g2 > 0} U
{q1q1 > 0, g2 > 0}. Moreover the Clarke generalized Jacobian at g with ¢; = 0 and
g2 > 0 has the version

ay(q) = [(_0“ 8),a [0, 1]}.

The matrix M in this example is a PN-matrix. Similar arguments can be given for an

N-matrix M = (_1 1) and an NP-matrix M = (_1 ! ) .
0 1 0 -1

Remark 2.1 If M is a positive semi-definite matrix and the solution set SOL(g, M)
is nonempty, then the solution set SOL(g, M) is convex and has a unique least-norm
solution [12]. Hence we can define a single valued function by the least-norm solu-
tion. However, the least-norm solution is not necessarily Lipschitz continuous for M
being positive semi-definite. See Example 3.4 in [23]. To have a Lipschitz continuous
solution function y(gq), some additional conditions are necessary, for examples, we
have the following results.
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(i) When M is a P-matrix, there is a Lipschitz continuous function y : R" — R”"
such that y(g) € SOL(g, M) for any g € R".

(i) When M is a positive semi-definite matrix, and LCP(g, M) has a feasible interior
point, there is a Lipschitz continuous function y : £ — R" in a neighborhood
Q of ¢ such that y(¢) € SOL(g, M).

2.2 Z-matrix

Now we consider M is a Z-matrix. In this case, M can be singular and the solution
set SOL(g, M) can be nonempty or unbounded. It is known that if the feasible set
FEA(q, M) is not empty, then there is a unique least-element solution in the solution
set SOL(g, M) when M is a Z-matrix [12]. In the following, we denote the least-ele-
ment solution by y(g) if SOL(g, M) # ¥ and show the solution function is globally
Lipschitz in Rycp(M) with a computable Lipschitz constant.

Lemma 2.2 Suppose that M € R"™" is a Z-matrix. If ¢ € Rpcp(M), then for any
p > g, wehave p € Rpcp(M) and y(p) < y(q).

Proof For any ¢ € Rpcp(M) and p > ¢, the least-element solution y(g) of
LCP(g, M) satisfies p+My(q) > q+My(g) > 0, whichimplies y(q) € FEA(p, M).
By [12, Theorem 3.11.6], FEA(p, M) contains a least element u which solves the
LCP(p, M). By our definition, y(p) = u and thus y(p) < y(g). O

Theorem 2.2 Let M € R"*" be aZ-matrix, q € Rpcp (M), and y(q) be the least-ele-
ment solution of LCP(q, M). With the index set J = J; and diagonal matrix D = Dy,
the following statements hold.
(i) My j is nonsingular for J # §;
(i) y(q) =~ —D+DM)"'Dg;
(i) ||(I — D+ DM)"'D| < £ := max{ IMZ | My.o is nonsingular for o €
{11 AR n}};
(iv) For any neighborhood N, of q, there is a p € N, such that SOL(p, M) # {.
Moreover, we have —(I — D + DM)~'D € dy(q).

Proof Note that we can choose a permutation matrix U € R"*" such that

UDpUT = ([“ 0) and UMUT = (M” My, e )

0 0 Mye g Mye je
Thus
UIl—-D+DMUT = (Mévf M;”"). (2.7

Since LCP(Ugq, UM) and LCP(g, M) are equivalent, without loss of generality, we
assume U = I in (2.7), J ={1,2,...,k} and

My, My e ys(q) q;
M = ’ ’ s = s = .
( e M,L,,L.) Y@ ( N B
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Note that y;(q) > 0. It follows M; ;y;(q) + g5 = 0. If M ; is singular, then there
exist a nonzero vector xo € R!! and a sufficiently small real positive number § such
that

My yxo=0, y;(q) £6x0>0, My (ys(q)£x0)+q;=0.

Hence y;(q) &= 6xo € FEA(q;, M) and g5 € Rrcp(My, ;). Since My ; is also a
Z-matrix, then there is a unique least-element solution y ; € SOL(q,, M ;) such that

min(y;, My sy;+4qs) =0,  y;<yslg) and y; < ys(q) +x0. (2.8)

From (2.8), we see that y; < y;(¢g) and y; # y;(q) due to that xo # 0. Let
y=(%,0)7. Since M;c ; < 0and

Mye jy;+qre = Mje jyi(g) + gy =0,

then it derives that My + g > 0. Therefore, y = (i;, 0T e FEA(g, M) and y =
(75, 07 > y(g) = (ys(g)T,0)T. It is a contradiction with v; <yjl@)andy; #
v7(q). Hence M ; is nonsingular.

(i1) From the nonsingularity of M ;, expression (2.7) with U = I implies that
I — D + DM is nonsingular and

-1 1
(I—D+DM)_1D=(M6’J M;’”) D:(M(;J 8). (2.9)

From (I — D)y(g) + D(My(gq) + q) = 0 and (2.9), we obtain the desired results.

(iii) This result is directly from (2.9).

@iv) If y(g) > O, then by the discussion above, D = [ and M is nonsingular.
Moreover from y(qg) = —M~'q > 0, there is a neighborhood of ¢ such that for
each point p in this neighborhood, the corresponding LCP(p, M) is solvable and
y(p) = —M~'p > 0. Hence y(-) is differentiable at ¢ and y'(q) = — M~ =
—(I —D+DM)" " with D = 1.

Now we consider the case that y(q) has zero entries. Let us define

qe) =q+¢€( — D)e, for € > 0
that is, g; (€) = g; fori € J and g;(¢) = g; + € fori € J°.
By Lemma 2.2, g(¢) € Rpcp(M) and y(g(€)) < y(q). From the Lipschitz conti-

nuity of y(-), we have

q€) g, y(g() ty(g) as €]0.

This, together with min(y(g), My(gq) + g) = 0, derives that for all sufficiently small
€>0

vi(q(€) = =M q,(€) > 0, yse(q(e) =0
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(My(g(€) +q(€)ge = Mje yyi(q(€)) + qe +€eye
> Mje jyj(q) +qye +e€ege > 0.

This implies that y(g(€)) is a strictly complementarity solution and the index sets of
nonzero entries of y(q) and y(g(¢€)) are identical. Furthermore, for each fixed g (¢), we
can choose sufficiently small > 0 such that forall p € B(0, 1) :={p||pll <1},

nM; Y ps < =M q ).
nMJU,JM]il]p] —npje < qye(€) — M‘]C"]M‘Z‘llq‘](f), (2.10)

since B(0, 1) is a closed bounded compact set and

vi(q(€) = =M} g, () >0,
qre(€) — Mye 1My q5(€) = (My(q(€)) + q(€)) je > 0. (2.11)

Set z € R" with z; = —M;lj(q(e) + np)y and z;c = 0. It is easy to verify from
(2.11) that z € R’} and z € FEA(q(€) + np, M).

Hence g(€) + np € Rpcp (M) for all small n and p € B(0, 1), that is, g(¢€) is an
interior point of Ry cp(M). This, with that y(g(€)) is a strictly complementarity solu-
tion and y(-) is Lipschitz continuous, implies y(-) is differentiable at g (¢). Moreover,
from (ii) of this theorem,

y(q€)=—I—-D+DM)™'D

for all small € > 0, which implies —(/ — D + DM)~'D € 3y(q).

In particular, for the case J = @, we have ¢ > 0 and y(qg) = 0. Choose g(¢) =
q +e€e.Since g(e) > Oforall e > 0, itis easy to verify that g (¢) is an interior point of
Rrcp(M). Note that y(g(€)) = 0and My(q(e)) +q(e) > 0. Thus y is differentiable
at g(¢) and y'(g(¢)) = 0. This yields 0 € dy(q). We complete the proof. O

Theorem 2.3 Suppose M € R"™™" is a Z-matrix. Let y(p) and y(q) be the least-
element solutions of LCP(p, M) and LCP(q, M), respectively, for any p,q €
Ricp(M). Then we have

ly(p) = y@Ill = Llip —4l. (2.12)

Proof ltis easy to see that forany A € [0, 1], the feasible set FEA(Ag+ (1 —1)p, M) is
not empty and thus we have the least-element solution y(Ag + (1 — 1) p) of LCP(Ag +
(1 — M) p, M). From Theorem 2.2, we can see y(-) is Lipschitz continuous on the
segment between p and g. Therefore, y(-) is almost everywhere differentiable on the
segment between p and ¢, and we can write

1

y(p) —y(g) = / Y g+ A =2p)(p—q)dh.
0
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See [11, Proposition 2.6.5]. Moreover, if y is differentiable, then we have y'(Ag +
(1—=A)p) = dy(rg + (1 — 1) p). Hence by (iii) and (iv) of Theorem 2.2, we complete
the proof. O

In the following, we show that the Lipschitz constant £ is much smaller than the
constant derived by Mangasarian and Shiau [23].

By Theorem 3.11.18 in [12], y(p) and y(g) are the unique solutions of the following
linear programming problems, respectively,

maximize —e’ z maximize —e’ z

. -M P . -M q (2.13)
subject to (—I )Z < (0), subject to (—I )z < (0)

Hence, applying the perturbation error bound for linear programming problems in [23]
yields

ly(p) — y( @Il < veo(M)llp —qll, (2.14)

where

luT P||; = 1and rows of P := (M corresponding

1
to nonzero elements of u are linearly independent

Voo (M) = sup ¢ [lull1 |

u,v
Proposition 21 For any matrix M € R"*", the following inequality holds

L := max { ||MJ_IJ||O<, | My, j is nonsingular for J C {1, ..., n} } < Voo (M)
(2.15)

Proof Let W = diag(U, U) be a block matrix, where U € R™ " is a permutation
matrix. Then we have

sup {llull | e Plli =1, uel}
ueR2n
= sup {|Wulli | ((W)" WP} =1, ucl}
ueR™
= sup {[Wulli | (W)"WPU|1 =1, ueld},
ueR2n

where
U={u € R* | rows of P corresponding to nonzero elements of « are linearly independent}.

Hence, we have

Voo (UMUT) = voo(M).
o (UMUT) = vse (M)
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Then for any nonsingular principle submatrix M j, without loss of generality, we

assume
My M//f) (1// 0 )
M = ’ ’ and [ = : .
(MJC,J Mye je 0 Ije e
Letb € RV withb; = landb; = Ofor j #i,j =1,...,|J]|such that ||M;§b||1 =
-T -T —1 M;§b n
M} 1l1. Note that [[M} ;[li = M7 llec. Define v = et ) € R".
Je,J I J

Then

M Mj je M Mj je
T JJ J.J _ _ JJ JJe\ _
lv ( 0 It )||1—||b||1—1, rank( 0 It )—n

and [[v]l; > [|M]}blli = | M} I, which implies voo (M) > L. O

Remark 2.2 The Lipschitz constant v, (M) is generally quite difficult to compute and
it is often much larger than £. Consider

0O 0
M_(—r 0), T>0.

It is easy to find £ = 0 and vso (M) > % — o0,as 7 — 0.
Note that £ = L if all principal submatrices of M are nonsingular.

3 Convergence of the generalized Newton method

In this section, we consider the convergence of the generalized Newton method for
solving (1.4). We set & = 0, for the simplicity. Similar results hold for 6 € (0, 1).
We redefine the function H : R — R™ by

H@w) = x""+h[Au+ By@w) + f(tn,i+1)]

y(u) € SOL(q(u), M), (3.1)

where

q(u) ;== Nu + g(th,i+1).

We show that for a certain time step size & > 0, xhitl

is the unique solution of
Fu)=u—Hu)=0 (3.2)

h,i

near x', and the generalized Newton method

uF T = uk — VI R b (3.3)

converges to x*1 from the starting point u° = x"#, where
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Vi =1 —h[A— B(I — Dy + DiM)"'DyN] € 9F W*) with Dy = D -
Let
k= ||All + LIBIIINI.

We take & < 1/k, and set

) — hI|Ax™T + By"i 4+ f (@t i)l

. BGM )y =z 1z — " < y).
1 — hk

Lemma 3.1 Assume that M is nondegenerate matrix or a Z-matrix, and there is a
continuousfuncti()n v(q(2)) € SOL(q(z), M) forall 7 € Bt y). Then (3.2) has a
solution in B(x"1, y).

Proof Suppose u € B(x"!, y). By Theorems 2.1 and 2.2, there is a v(u) €SOL(Nu +
g(th,i+1), M) such that

1H ) — <1 < b (JAX™ 4 By™ + f (DIl + [ A — 2™
+ Bw(u) —v(x"H)])
< h (I1AX" + By + f(@niv0) 1l + (1Al + LI BNy )

This implies that H(u) € B(x"i, y). Hence H maps B(x"i, y) into B(x"i, y).
Suppose that u, w € B(x"!, y). Using Theorems 2.1 and 2.2 again, we obtain

I1H(u) — Hw)|| = h|A(w — w) + B(v(u) —v(w)|| < hlu —wl.

Hence H : B(x",y) — B(x",y)isa contraction mapping. By the Banach fixed
point theorem [26], H has a fixed point in B(x"?, 1), which is the solution of (3.2) in
B ). O

Under the conditions of Lemma 3.1, we can choose y(#) from SOL(g (1), M) such
that F is a Lipschitz continuous function in B(x""?, y). By the Rademacher Theo-
rem [11], F is differentiable almost everywhere. Therefore, we can define the Clarke
generalized Jacobian

AF(x) = coflim F'(xF) : x¥ > x, x* e Qp ),

where Q2 denotes the set of points at which F is differentiable, and “co” denotes the
convex hull.

From the convergence analysis of the generalized Newton method for nonsmooth
equations in [30], we know that under the condition that F is well-defined in a domain
containing x”**! and all matrices in d F(x"/*1) are nonsingular, there is a neigh-
borhood of x*! such that the generalized Newton method (3.3) converges to the
fixed point x»'*! of H superlinearly from any starting point in the neighborhood.
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However, it is too hard to find such neighborhood and too strong to assume all matri-
ces in 9 F (x"*1) are nonsingular for a Z-matrix DLCS.

In the following, we show that for certain small 4, the generalized Newton method
(3.3), with the starting point u° = x» and a special matrix V in the generalized
Jacobian 8 F (u¥), is well-defined and converges to x™/*1 superlinearly. Moreover,
we give a method to compute the matrix Vi € o F wh).

The following theorem presents a nonsingular matrix in the generalized Jacobian
OF (u).

Theorem 3.1 Let J = J,) and D = Dy,). Under assumptions of Lemma 3.1, we
have

V() =1—-h[A—B(I—D+DM)"'DN] € dF(u).
Proof To show V (u) € dF (u), it is sufficient to show that there is a sequence {uy}

such that u;y — u, a solution function y(g(u;)) € SOL(g(ur), M) is differentiable
and

Y (q(ur)) = —(I — D+ DM)"'DN,
since it implies that F is differentiable at u; and
F'(ux) =1 —h[A— B(I — D+ DM) 'DN].
For sufficiently small € > 0, we set
ge() = q(u) + €I — D)e.
From the proof of Theorems 2.1 and 2.2, we see that y (g (1)) = y(q(u)) isanondegen-
erate solution of LCP(g. (1), M). Hence y is differentiable at g. (u) and g (u) + np €

Rycp(M) for all small n and p € B(0, 1).
We choose a sequence of positive numbers €; with limy_, o €, = 0.

Case 1 rank(N) = n: Since N is of full row rank, for each €, we set uy = u +
exNT(NNT)~1(I — D)e. Then uy is a solution of the linear equations

Nup = Nu + €x(I — D)e and lim u; = u.

k— 00

Then y is differentiable at g, (1) = g (u) + ex(I — D)e = q(ur) = Nug + g(tn,i+1)
and y'(q(uz)) = —(I — D+ DM)~"'DN.

Case 2 rank(N) < n: Assume n < m. We choose a sequence of positive numbers 1,
with lim 5y = 0, and an n x n diagonal matrix
{— 00

A =diaght, ..., A, (Ml=1,i=1,2....n)
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such that Au > 0 and
rank(N + n¢Ny) =n, forli=1,2,...,
where N := (A, 0) € R™™™, since the leading mth-order principle submatrix of N
has at most n different eigenvalues.
Define ¢ (u) = (N + n¢Ny)u + g(tp.i+1). Since
9" = q@) and  lim ¢" (@) = q(w),
by assumptions of this theorem, LCP(qZ(u), M) has a solution y(q[(u)), and

Jim y(g" @) = y(qw).

Define Dy = diag(d’, ..., d!) with

(ot
d- [l -t
Following the proof for Case 1, we have y is differentiable at
q“(ur) = ") + ex(I — Dy)e
and
V(@ i) = —(I = D¢+ DeM)™ ' De(N + e Nv).

Moreover, from the definition of qg (uy), we have

g (ur) — gl < llg* ur) — g @)l + llg" ) — qu)||
<en+¢'w)—qw)| —0 as k— oo, £ — oco.

Taking a subsequence ¢* (ug;) of g% (uy) and using
Y'(q" (i) = —(I = De; + De; M)~ Dy (N + ¢, Ny )
with (3.4), we obtain

lim (1= LA = BU = Dy, + Do, MY~ Dy (N + 0, N1Y)

Li—00

=I1—h[A—B(I —D+DM)"'DN] € dF ).

Finally, we consider the case that rank(N) < n and n > m. Let us consider the
equivalent augmented LCP(Nu + g(ty i+1), M), where N = (N,0) € R™" and
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i = ', 07 e R", then LCP(Nii + g(tn,i+1), M) and LCP(Nu + g(tp.i+1), M)
have the same solutions. From the above proof for rank(N) < n and n < m, we
can get the generalized Jacobian of the augmented function. Note that the generalized
Jacobian of the augmented function confined to R™ is the generalized Jacobian of the
original function [11]. We complete the proof. O

Now we present the convergence theorem of the generalized Newton method (3.3).
Let

_ RIJAX"T + BYM - f (i) |
- 1 —3hk

V1 , BGM Ly =z lz =2 < )

Theorem 3.2 Under assumptions of Lemma 3.1, if 3hk < 1, then the generalized

Newton method (3.3) with the starting point x"' converges to x"'* superlinearly.

Proof Foru € B(x"', y), we define

Gw)=u—Vw '"Fu),

where
V() =1 —h[A = B(I = Dgw) + DguyM) ™' Dg@uy N1.
Recall
L = max{ ||Maztlx|| | My 1s nonsingular fora C {1, ..., n}}
and « = [|All + LIBIINI.
We obtain

”A - B(I - Dq(u) + Dq(u)M)_qu(u)N” =< ”A” + ”B””(l - Dq(u)
+DguyM) " Dy 1IN |
< A+ LIBIINI

<Kk.
Hence, the assumption 3« < 1 implies that V (1) is nonsingular and

' < 1 : <t
1 —h||[A— B — Dy + DygayM)™" Dy NIl — 1 —h«

IV ()~ (3.5)

Similar to the proof of Lemma 3.1, we have
1H @) = x" < b (IAX" 4 BY 4 fnien) ]+ )
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and thus

IG @) — x" 1| < V@)™ (V@w) (@ —x") —u+ Hw))|
< IV@ T = V@)@ — "D+ 1V @ H @) — 2™
heyi RI|AX"T + By"i + f(th i)l + hicyr
—1—-hk 1—hk
= . (3.6)

Therefore, for any u € Bxhi, ¥1), G(u) is well-defined and G(u) € B(x"i, y1). By
the Banach fixed point theorem, G has a fixed point 12 in B(x"*, y1). By the definition
of G and (3.5), u is also a fixed point of H in B(x", y1). Moreover, from

IH(u) — Hw)|| < hicllu —w|, for u,weBx"", ),

H is a contraction mapping on B(x"?, y1). Hence i is the unique fixed point of H in
B pp). We set xm it = .

Consequently, G has a unique fixed point x'*1 € B(x", y;) and the generalized
Newton method (3.3) with the starting point x/ generates a sequence {u*} which
satisfies u* = G 1) € B(x"', y1) and converges to x/1+1 Furthermore, from
Theorem 3.1, x"*+1 € B(x",y) ¢ B(x"™, y;)and y < yi, thatis x**! is an inte-
rior point of B(xh’i, y1). Hence, from that V} is in the generalized Jacobian of F, and
F is semi-smooth [30], we deduce that the convergence is locally superlinear. O

4 Least-element Z-matrix DLCS

How to choose a solution from the solution set SOL(N x + g(¢), M) is very important
for the existence of solutions of the differential system and convergence of a numer-
ical scheme. In this section, we show that choosing the least-element solution from
SOL(Nx + g(t), M) for the Z-matrix DLCS is essential.

The Z-matrix DLCS has many applications in engineering. For example, some
DLCS in electrical networks with diodes has an non-positive matrix M [20, Example
3.1, Example 5.10], [1, Example 4.10]. Obviously, an non-positive matrix is a Z-matrix.
Other important class of Z-matrix DLCSs have a zero matrix M. In [28, Theorem 9.4,
Theorem 9.5], Pang and Stewart proved the convergence of an implicit-explicit scheme
for DLCS with M = 0. More examples of Z-matrix DLCS can be found in [6,8, 18].

In Sect. 2, we show that the least-element solution y(gq) of the Z-matrix LCP(g, M)
is Lipschitz continuous with respect to ¢ and the Lipschitz constant £ is computable
and smaller than the constant derived from [23]. Based on the Lipschitz continuity, we
find a positive constant 7 such that the least-element LCS (1.7) has a unique solution
(x*, y*) such that x* is continuously differentiable and y* is Lipschitz continuous
on [0, Tp]. Moreover, using the Lipschitz continuity, we can choose the time step
size h such that the implicit least-element time-stepping scheme (1.8) using Newton’s
method (3.3) converges to (x*, y*).
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Theorem 4.1 Suppose that M € R"*" is a Z-matrix and at the initial point, there is
av € R" such that

Nx(0) + g(0) + Mv > 0, v > 0. “.1)

Then the following statements hold.

(i) There are constants T > 0 and y > 0 such that

Nz+g@)eRrcp(M), fortel0,T], z € Blxo,y)={z: llz—xoll < y}.
4.2)

(ii) The least-element LCS (1.7) has a unique solution (x*,y*) € C'[0, To] x
C[0, Tp], where

Tp = min{T, Y, co=1Axo+ Byo + fIl. « = lAl+LIBIINI.

co+ Ky

(iii)  If the time step size h < 1/3k, then the generalized Newton method (3.3) with
the starting point x"' converges to x""'*1 superlinearly, which is the unique
fixed point of H (u) defined by

H(u) = x"" + h[Au+ By(u) + f(tn,i+1)]
y(u) = argmin{e’ v|v € SOL(q(u), M)}.

(iv)  For the implicity least-element time-stepping scheme (1.8), we have the error

bound
Ix™ — x(th.) || < O(h). (4.3)

Proof (1) Let xo(t) = x¢. Condition (4.1) indicates that the feasible set FEA(Nx (0) +
g(0), M) has an interior point v. Hence there are constants 7 > 0 and y > 0 such
that (4.2) holds.

(i1) From (4.2) the solution set SOL(Nx(#) + g(t), M) # @ forall ¢ € [0, Tp]. Let

y(xo(r)) = argmin{e” v| Nxo(t) + g(t) + Mv > 0, v > 0}.

Then by Theorem 2.2, y(xo(-)) is Lipschitz continuous in [0, Tp].
Now we define sequences {xx} and {yx} over [0, Tp] by the following recursion, for
k=1,2,...,

t
Xk41(1) = xo(1) + / (Axk(s) + By(xi(s)) + f(s)) ds 4.4)

0
Y(41(1)) = argminfe” v| Nxi1 (1) + g(6) + Mv = 0, v > 0).

@ Springer



600 X. Chen, S. Xiang

Now we show xi (t) € B(xg, y) fort € [0, To] and k = 1, 2, .... Note that
t
lx1(t) = xo(Il = |l /(Axo(S) + By(xo(s)) + f(s))ds| < coTo < .
0

Suppose ||xx () — xo(¢)]| < y. From Theorem 2.2, we have

lxk1 () — xoI < (AN + LIBIINIDToy + coTo
< To(y«x + co)
<v.

Thus x¢ (t) € B(xg, y) fort € [0, Tp] and k = 0, 1, .. .. Moreover, we have

lxk41 — Xl < (LA + LIBIINIDTollxk — xi—1 |l
< (kTo)*eo Ty

k
=C()T0( kY )
cot+kKky

Then {x;} is a Cauchy sequence in C[0, Tp] and thus there is x* € C[0, Tp] such that

lim x; = x™ and
k—o00

t
x*(t) = xo(t) + /(Ax*(S) + By(x*(s)) + f(5))ds
0

fort € [0, Tp]. This implies that x* is a solution of the least-element LCS (1.7). More-
over, from the Lipschitz continuity of y and f, x = Ax + By + f is continuous on
[0, Tol, that is, x* € C'[0, Tp].

Now we show that the solution x™* is unique. Suppose there are two solutions u and
v. Then by the Lipschitz continuity of the least-element solution y, we have

lu —vll < (1Al + LIBIIINIDTollu — vl = «Tollu — v]|.

Since k Ty < 1, we must have u = v.

(iii) This result is directly from Theorem 3.2.

(iv) Since the right-hand-side function Ax(¢) + y(x(#)) + f(¢) is Lipschitz con-
tinuous on [0, Tp], the implicit least-element time-stepping scheme (1.8) has at least
linear convergence rate. O

The Z-matrix complementarity problem has many applications in engineering and
economics [1,12,20,22]. For example, the input-output model is widely used for
accounting and planning, which considers qualitative relations between the output
levels of the various sectors of an economy [22].
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Let d € R" be a given final demand for n commodities. Let C € R"*" be the
input-output matrix whose elements are nonnegative. The input-output model seeks a
supply vector y € R’} such that

0<yl(—C)y—d=0. 4.5)

This LCP can be regarded as equilibrium conditions between the supply y; and the
demand (Cy 4+ d); that involves the production and the final demand. The equilibrium
conditions for a fixed time period can be formulated as the following DLCS;

x(t) = Ax(t) + By(®) + f(1)
0<y®O) LU -C)y(®)—x() =0 (4.6)
x(0)=d, tel0,T].

where A € R"*" and B € R™*" which means that the demand and supply have the
fixed growth ratio over the time period (0, T']. Obviously, the matrix M := I — C is
Z-matrix, since all elements of C are nonnegative. The following conditions are often
used in practice;

n
Z}%fl,j:L“”n .7
i=1

or
n
i<l i=1...n 4.8)
j=1

Condition (4.7) means that the amount of each commodity which is used for pro-
duction of one unit of all the commodities may not exceed one unit, whereas condition
(4.8) means that the total amount of commodities which is used for production of one
unit of each commodity may not exceed one unit. Under one of conditions (4.7)—(4.8),
if either M is irreducible and at least one of the inequalities in (4.7)—(4.8) is strict or all
inequalities are strict, then the Perron-Frobenius theorem ensures the nonsingularity
of M and nonnegativity of M~!. In this case, M is an M-matrix. Hence the DLCS
(4.6) has a Lipschitz continuous solution (x(#), y(¢)) for any T > 0. Moreover, by
Theorem 3.2, if we choose the step size

h < :
3(JIAl -+ IM=IBI)

then the generalized Newton method (3.3) applied to the time-stepping method (1.3)
converges to x> *1 from x" fori = 0, ..., Nj with N, = T/ h.

Computable Lipschitz constants for least-norm solution of DLCSs with a positive
semi-definite matrix M have not been well studied. If M is a positive semi-definite
and Z-matrix, for example, see Example 2 in [18], our results on Z-matrix DLCS can
be applied to find a computable Lipschitz constant.
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Now we use the following example to illustrate the least-element LCS (1.7) and the
implicit least-element time-stepping scheme (1.8) for the differential Z-matrix LCS.

Example 4.1 We consider the following differential Z-matrix LCS

d X1 —o] 0 X1 a3 0 0 —0o3 2
— = t
dt (X2) [ 0 —az] (X2 *lo ay a4 0O y3 AL

. 4.9)
i -1 0 1 0 0 O b4
b 0 1 X1 0 0 —-10 V2
o= 14 o (x2)+ 0 -1 0 of]y]|Te0=0
V4 1 0 0 0 0 1 V4
The given matrices and functions in this example are
-1 0
__—061 0 _ | a3 0 0 a3 _ 0 1
A__ 0 —a2i|’ B_[ 0 o4 0O4 0:|’ N = 0 1 ’
1 0
1 0 0 0
10 0 —-10 _ [ a5 sin(wt) _
M=o "1 o ol f(t)—( 0 ) g =0.
0 0 0 1

We can compute the Lipschitz constant £ of the least-element solution y(-) and find
L=1 and « = [All+ LIBIIN| = max{lai], le2[} + 2 max{laz], |aal}.

The solution set of the LCP in (4.1) can be explicitly given as

SOL (Nx(t), M)

x1(1) x1(2) x1(2) x1(2)
0 x2(1) 0 x2(1)
0 0 0 0
B 0 0 0 0
0 0 x2(t) x2(1)
—x1(2) —x1(1) —x1(2) —x1(1)

and the least-element solution is
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x1 (1)
0
o |
0

x1(t) =0, x2(1) = 0

y(Nx(1) =
0
0
0 ,
—x1(2)

x1(t) <0, x(¢) = 0.

The corresponding least-element solution system is
X1(t) = — (a1 + &3) x1 () + a5 sin(wr),

. x2(t) > 0.
[)Q(t) = —ox2(1), 20) 2

A continuously differentiable solution of DLCS (4.1) corresponding to the least-ele-
ment solutions exists and can be given by

as(a) + a3) sin(wt) — was cos(wt) n cle_(“‘+"‘3)’

x(1) = (a + a3)? + w? ,
Czefazt

x(0) = (x1(0), x2(0))"

for any initial value x(0) with x2(0) > 0, where ¢y, ¢ are arbitrary constants. If we
choose the initial value x(0) = (0, 1)7 and parameters

ar=1, aop =2, az3=3, ag=13, as=12, =10,

the exact solution corresponding to the least-element solutions is

—2t

4.8sin(107) — 12 cos(10¢) 3
x(t) = (
e

_ef4t T
116 29 . x(0)=(0,D".

Now, we consider the implementation of the generalized Newton method. For
x1(t) > 0, the least element solution y(Nx(¢)) has one positive entry y; (Nx(¢)) > 0.
By Theorem 2.2, let D = diag(1, 0, 0, 0), we obtain

Y=U—-D+DM)"'D=Dedy(Nx@®)).

Choose the time step size h < 1/3k = 1/24. By Theorem 3.2,

I —h(A— BYN) = ((1) (1)) —h (_“10_ @3 _(;2) € AF (x(1)).

It is nonsingular and bounded. We can use it in the generalized Newton method (3.3).
Similarly, we can give the generalized Jacobian for the case x1 () = 0 and x{(¢) < O.
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It is worth noting that choosing a non-least element solution from SOL(Nx (¢), M),
we cannot have a Lipschitz continuous solution, and use the generalized Newton
method (3.3).

A matrix M € R™ " is called a hidden Z-matrix [12], if there exist Z-matrices X
and Y in R™*" and nonnegative vectors r and s in R” such that X is nonsingular and

MX=Y rTx+sTy>o. (4.10)

The class of hidden Z-matrices contains the class of Z-matrices. All results concerning
the class of Z-matrices in this paper can be extended to the class of hidden Z-matrices,
by using Theorems 3.11.17-3.11.19 and their proof in [12]. In particular, the least-
element solution z* of the LCP(g, M) with respect to the partial ordering <¢ can be
obtained by solving the following linear programming problem

minimize e’ X~z @.11)
subjecttoz >0, g+ Mz >0, ’
where C = posX is the pointed convex cone and X is the Z-matrix in (4.10).

Final remark

In this paper, we propose a superlinearly convergent generalized Newton method (3.3)
with a specific matrix in the generalized Jacobian to solve the system of nonlinear equa-
tions with linear complementarity constraints (1.4) in the implicit or semi-implicit
time-stepping scheme (1.3). We show the generalized Newton method is well-defined
and converges superlinearly for M being a nondegenerate matrix or a Z-matrix. It
is worth noting that the solution set of the nondegenerate matrix or Z-matrix linear
complementarity constraints can be unbounded. The right-hand side of the ordinary
differential equation in the nondegenerate matrix or Z-matrix linear complementarity
system is multifunction. We show that the least-element solution of the Z-matrix lin-
ear complementarity constraints is Lipschitz continuous with a computable Lipschitz
constant £. Example 4.1 shows that it is necessary to choose the least-element solution
at each time 7 to get a solution x(¢) € c'o, T1.
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