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Abstract

Linear complementarity problem (LCP) presents many nice properties when the asso-
ciated matrix belongs to some special matrix classes, especially H-matrices. In this
paper, we put forward a new subclass of H-matrices, called S-QN matrices, which is
the proper generalization of the QN matrices. We have proved that for a given S-QN
matrix A, there exists a diagonal scaling matrix W such that AW is a QN matrix.
Then, we present two kinds of error bounds for LCP of S-QN matrices. The Error
Bound I generalizes the error bound for LCP of QN matrices. The Error Bound II
overcomes the limitation that the Error Bound I cannot be used. Numerical examples
illustrate that the Error Bound I is better than other previous bounds for H-matrices
in some cases. Moreover, in some special cases, the Error Bound II can improve
considerably the Error Bound 1.

Keywords Linear complementarity problem - H-matrix - S-SDD matrix -
QN matrix - S-QN matrix

1 Introduction

The linear complementarity problem is to find a vector x € R" such that
x>0,Ax+¢q >0,x" (Ax +¢) =0, (1.1

or to show that no such vector x exists, where A = [g;;] € R"*" and ¢ € R". We
abbreviate the problem by LCP(A, ¢) and denote its solution by x*. Many problems
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can be described in the form (1.1), such as problems in linear and quadratic program-
ming, the problem of finding a Nash equilibrium point of a bimatrix game, some
free boundary problems of fluid mechanics and American options pricing problem
(see [1-4]), etc.

It is well-known that the LCP(A, ¢) has a unique solution for any ¢ € R" if and
only if A is a P-matrix [2]. When the matrix involved is a P-matrix, Chen and Xiang
[5] gave the error bound for the LCP(A, ¢q) as:

I x —x* loo< max || (I — A+ AA)™ [l 7(x) lloos (1.2)
del0,1]*

where x* is the solution of LCP(A, g), r (x) = min{x, Ax + g}, A = diag(d;)
with 0 < d; < 1, and the min operator r (x) denotes the componentwise minimum of
two vectors. Since real H-matrices with positive diagonal entries form a subclass of
P-matrices, the research of special H-matrices has aroused many scholars’ interest,
such as Nekrasov matrices [10], Ostrowski matrices [13], QN matrices [7], and S-
strictly diagonally dominant(S-SDD) matrices [14]. Meanwhile, the error bounds for
these subclasses of H-matrices are presented. For example, the corresponding error
bounds for LCPs of QN matrices are achieved by Dai et al. in [8] and Gao et al. in [9].
More error bounds for the subclasses of H-matrices can be seen in [12, 16, 17], etc.
The paper uses some basic notations. Denote N := {1, ..., n} by the set of indices,
by S a nonempty subset of N, by § := N\S the complement of S in N, and by
e=(,..., 1)T the unit column vector of n elements, respectively. We also denote
by ri (A) ;== > lajx| ith row sum and by rl.s (A) := > lajkl the part of ith
keN ki keS, ki
row sum, which corresponds to the subset S of the index set N. Obviously, for any
subset S of N and any index i € N, we have

ri (A) = rS (A) +75 (A).

A matrix A = [a;;] € C"*" is called strictly diagonally dominant (SDD) matrix
if for each i € N, it holds that a;; > r; (A). A matrix A = [g;;] € C"*" is called an
H-matrix if its comparison matrix M(A) = [a;;] € R"" defined by the formula

laiil, 1=,
=Sl 125
is a nonsingular M-matrix. It is well-known that a square matrix A is an H-matrix if
and only if there exists a positive diagonal matrix X such that AX is SDD [15].

This paper is organized as follows. In Section 2, we put forward a new subclass of
H-matrices, called S-QN matrices. Moreover, by discussing the relationship among
the subclasses of H-matrices, we find that the set of QN matrices is the proper subset
of S-QN matrices; that is, the conception of S-QN matrix is the proper generalization
of the conception of QN matrix. In Section 3, we present two kinds of error bounds
for LCP(A, g) when the involved matrix A belongs to the set of S-QN matrices. The
Error Bound I generalizes the error bound for LCP of QN matrices in [8] by finding
a positive diagonal matrix P, such that matrix AP is an SDD matrix. However, the
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Error Bound I cannot be used when its hypotheses are not satisfied. To avoid this
case, we propose a new error bound, called the Error Bound II. The main idea of
the Error Bound II is the bound of the inverse of the S-QN matrix, which we get
by extending the bound of the inverse of the QN matrix to S-QN matrix. Numerical
examples show that the Error Bound I is better than the previous error bounds for
H-matrices in some cases and the Error Bound II can improve the Error Bound I in
some special cases for S-QN matrices. The conclusion is provided in the last section.

2 S-QN matrix

The class of H-matrices plays an important role in linear complementarity problem.
Many convergence analyses of the iterative algorithms for LCP have been consid-
ered when the coefficient matrices of LCP are H-matrices. Dehghan and Hajarian
[18] gave the convergence analysis of SSOR methods for LCP(A, ¢) when matrix
A is an H-matrix. In [19], Li and Dai presented generalized AOR methods and the
convergence analysis for LCP of H-matrices. Similarly, Hadjidimos and Tzoumas
discussed the convergence of the matrix analogue of the accelerated overrelaxation
iterative method for LCP when the coefficient matrices belong to H, -matrices [20].
At the same time, the error bounds for LCP of H-matrices or its subclasses also
attracted many researchers’ interest [0, 8, 11, 13]. Inspired by the S-SDD matrices
and QN matrices, we first put forward a new subclass of H-matrices, called S-QN
matrices, which is the proper generalization of QN matrices.

Definition 2.1 [10] For any given matrix A = [g;;] € C"*",n > 2, and for any
given nonempty proper subset S of N, then A is called as an S-strictly diagonally
dominant (S-SDD) matrix if

(1) laijl > r! (A)foralli € S;
@ (lail = () (|ajs| = 7§ () > 7 (A) 7 (A) foralli €5, j € 5.

S-SDD matrices can be characterized in different ways, the following Theorem
2.2 gives out a general characterization by the form of corresponding diagonal scal-
ing matrices, which can be more convenient in some applications. Moreover, these
scaling characterizations give us another insight into relation between various sub-
classes of the class of H-matrices and the class of SDD matrices. The corresponding
diagonal scaling matrix W belongs to the set WV, defined as the set of all diagonal
matrices whose diagonal entries are either 1 or y, where y is an arbitrary positive
number, i.e.,

W= U W5,
SCN

WS:{W:diag(wl,...,wn):wi:y>0forieSandwi:lf0rieS‘}.

Theorem 2.2 [10] A matrix A is an S-SDD matrix if and only if there exists a matrix
W € W such that AW is an SDD matrix.
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Numerically, if a matrix A is an S-SDD matrix, we can construct the diagonal
matrix W by choosing the scaling parameter y from the interval (y; (A), 2 (A))
with
(A aiil —rs(A)

0 <y (A) := max #S) y2 (A) ;== min |”|S—]
ies laji| —r; (A) jesriay i (A)
where, if r} (A) = 0 for j € S, the final fraction is defined to be +o0.

Assume that A = D + L + U is the standard splitting of a matrix A € C"*" into
its diagonal (D), strictly lower triangular (L), and strictly upper triangular (U) parts,
respectively. Next, we give a characterization of the QN matrices.

Lemma 2.3 [7] Let A = [a;;]1 € C"*",n = 2, witha;; #0,i € N. Then A is a QN
matrix if and only if
e>MLIIDI7 Ue. Q2.1

where

M = (ID| = |L) |DI"' (ID| - |U]) = M(A) + LI D|7"U|. 2.2)

Obviously, the matrix M is monotone, i.e., M “lisa nonnegative matrix. If we
denote

G=I-M"ILIIDI"" U =M '"M(@A), (2.3)

then, G is a Z-matrix (i.e., its off-diagonal entries are nonpositive) and the condi-
tion (2.1) amounts to G is strictly diagonal dominant by rows with positive diagonal
entries. Thus, A is a QN matrix if and only if fori = 1,2, ..., n,

[Gel; = [M(G)e]; > 0. 2.4)

Theorem 3.2 in [7] shows that a QN matrix is an H-matrix; however, an H-matrix
may be not a QN matrix. In this paper, we introduce a new kind of subclass of
H-matrices, called S-QN matrices, which is also the proper generalization of QN
matrices. Next, we give out the definition of S-QN matrix.

Definition 2.4 Let a matrix A = [a;;] € C"*",n > 2, witha;; #0,i € N, and any
given nonempty proper subset S of N. Then A is called an S-QN matrix if the matrix
G defined by (2.3) is an S-SDD matrix with positive diagonal entries.

The following result gives a characterization of S-QN matrices.

Theorem 2.5 A matrix A is an S-QN matrix if and only if there exists a matrix
W € W such that AW is a QN matrix.

Proof At first, we prove the necessity. Let A = D+ L+ U be an S-QN matrix, by the
Definition 2.4, the matrix G defined by (2.3) is an S-SDD matrix and G = M(G).
According to Theorem 2.2, there exists a positive diagonal matrix W € W such that
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GW is an SDD matrix, i.e., fori = 1,2, ..., n, we have
[(GW)el; = [M(GW)el; > 0.

The following is to show AW is a QN matrix. According to (2.4), we only need to
prove that Ge = M(G)e > 0, where G = M TMAW) =W M TM@AW =
W-IGW and M = (|IDW|— |[LW|)|DW|~" (|{DW|—|UW|) = MW. Fori =
1,2,...,n,

(Geli = M (G) el = M (WT'GW) el = W' M (GW)el; > 0.

Hence, AW is a QN-matrix. The necessity is proved.

Next, we prove the sufficiency. If there exists a positive diagonal matrix W € W
such that AW is a QN matrix, we need to prove that the matrix A is an S-QN matrix.
That is, we need to show the matrix G is an S-SDD matrix with positive diagonal
entries.

Since AW is a QN matrix, we have that Ge = M(G)e = M~ ' M (AW)e =
W-lGWe = (W™!G)We > 0. By Theorem 2.2, W™!'G is an S-SDD matrix.
Moreover, WG can be expressed as

a8 wgln
wlG = Do . (2.5)

1 1
W, 8nl - 8nn

Obviously, the matrix G is also an S-SDD matrix with positive diagonal entries. The
sufficiency is proved. O

Remark 2.6 According to the above, the conclusion is that an S-QN matrix is an H-
matrix. When the matrix A is an S-QN matrix, then there exists W € W such that
AW is a QN-matrix. It is well-known that a QN-matrix is also an H-matrix; that is,
there exists diagonal matrix X such that (AW)X is an SDD matrix; i.e., there exists a
positive diagonal matrix W X, such that A(W X) is an SDD matrix. Hence, an S-QN
matrix is also an H-matrix.

Remark 2.7 1t is easy to see that the scaling matrix W for an S-QN matrix A is
not unique. Since A is an S-QN matrix, then the matrix G is an S-SDD matrix.
From the proof of Theorem 2.5, the scaling matrix W for A satisfies that GW is an
SDD matrix. Therefore, the parameter y of matrix W can be taken from the interval
(y1(G), y2(G)). It means that any choice from the interval (y;(G), y2(G)) can form
a scaling matrix W such that AW is a QN matrix.

The following Example 2.1 shows that the class of QN-matrices is the proper
subset of the class of S-QN matrices.

Example 2.1 The matrix
1 =20
A=| -1 3 —
0 —-14

@ Springer



940 Numerical Algorithms (2020) 83:935-955

is an S-QN matrix with § = {2, 3}, and it is not a QN matrix.
The following Examples 2.2 and 2.3 illustrate that the set of QN matrices and the
set of S-SDD matrices do not contain each other.

Example 2.2 The matrix

1 05 0 04
051050

0 05 1 05
05 0 05 1

A=

is a QN matrix, but not an S-SDD matrix for any subset S.

Example 2.3 The matrix

is an S-SDD matrix for § = {1, 2}, but not a QN matrix.

By Theorem 2.2, for an arbitrary S-SDD matrix A, there exists a diagonal matrix
W e W, such that AW is an SDD matrix. It is well-known that an SDD matrix is
also a QN matrix, so matrix AW is a QN matrix. Then, according to Theorem 2.5,
the matrix A is an S-QN matrix. Therefore, the class of S-QN matrices contains the
class of S-SDD matrices.

Figure 1 displays the relationship among these subclasses of H-matrices.

Fig. 1 The relationship about the subclasses of H-matrices
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3 Error bounds for LCPs of S-QN matrices

When the matrix involved is a P-matrix, Chen and Xiang proposed the corresponding
error bound for LCP(A, ¢) in (1.2). A big challenge for (1.2) is due to the difficulty
for solving maxgeo.1pr || (I — A+ AA)™! ||, where A = diag(d;) with 0 <
d; < 1. However, if the involved matrix belongs to a subclass of P-matrices, for
example, H-matrices with positive diagonals, then many calculable error bounds for
the LCP(A, ¢) can be derived. As a subclass of H-matrices, we present two kinds of
error bounds for LCP(A, ¢) with an S-QN matrix.

3.1 Error bound I for LCPs with an $-QN matrix

Garcia-Esnaola and Pefia provided an error bound for LCP(A, ¢g) of H-matrices with
positive diagonal entries in [6], it requires to know the diagonal matrix X in advance
such that AX is strictly diagonally dominant (SDD). Based on this idea, we first
find a diagonal matrix P for an S-QN matrix A such that AP is SDD. Then the
error bound of LCP(A, ¢g) when the involved matrix is an S-QN matrix with positive
diagonal entries is presented. The following Theorem 3.1 can be found in [6].

Theorem 3.1 [6] Assyme that A_ = [a; j]_ € R™ is an H-matrix with positive
diagonal entries. Let D = diag (d,-) withd; > 0,1 € N, be a diagonal matrix such
that AD is strictly diagonal dominant by rows. For any i € N, let B; = a;;d; —

> |a,-j|c?., then
J#i !
max {d;} max {d
max (1—A+AA)—1” <max{——— L ay
del0,1]" 00 min {;} " min {d;}

1 1
where A = diag(d;) with0) < d; < 1.

In [8], Dai et al. have found the diagonal matrix K for the QN matrix A such that
AK is SDD. Similarly, we can find the corresponding diagonal matrix P = diag(p;)
for S-QN matrices.

Theorem 3.2 [8] Let A = [a;;] € R"™" be a ON matrix with positive diagonal
entries such that, for eachi = 1,...,n — 1,a;; # 0 for some j > i, and for
eachi =2,...,n,a;; # 0 for some j < i. Let& := M~'|L||D|™" |U|e, where
M is defined in (2.2), then the matrix K = diag (ky, ..., k) with ki := & + ¢,
e O,min{l _ £, min M}) where el

min ] = 0o when a;j1 = 0, and
<i<n

ki := & fori = 2,...,n, has positive diagonal entries and it satisfies that AK is
SDD.

Corollary 3.3 Let A = [a;;] € R"™" be an S-ON matrix with positive diago-
nal entries such that, when j > i, there exists a;jj # 0 for eachi = 1,...,n —
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1; and when j < i, there exists ajj # 0 for eachi = 2,...,n. If W =
diag(w;) € W such that AW is a ON matrix, € = W 'M~V|L||D|™' |U| We,
where M is defined in (2.2), and K = diag (ki,...,k,) with ky = 51 + €,
€ € <0, min {1 _él’zgliign %}), where % = o0 when a;j; = 0,
and k; -= & fori =2, ..., n. Then the matrix P = WK = diag(p;) is the positive
diagonal matrix such that AP is SDD.

The following results present an error bound for the linear complementarity prob-
lem of S-QN matrices, which generalizes the error bound for QN matrices in [8].
This bound can improve the previous bounds for H-matrices.

Theorem 3.4 Let A = [a;;] € R"™" be an S-ON matrix with positive diagonal

entries such that, when j > i, there exists ajj # 0 foreachi =1,...,n — 1; and
when j <1, there exists a;; # 0 for eachi =2, ...,n. Then

max {p;} max {p;}

max (1 — A+ AA)~! H <max ] & .32
del0, 17" o0 min {#;} = min{p;}
1 1
where t] = €ajjwy, t; ‘= aiiwiéi - |a,~j| wjéj — €laj1| wy for each i =
JEN\{i}

2,...,0; .,5, W, P and € are defined in Corollary 3.3.

Proof By Remark 2.6, an §-QN matrix is an H-matrix, we can apply the bound (3.1)
for H-matrices to S-QN matrices. Then, we need to prove that di = piand t; = ﬂl
foralli € N. Obviously, d; = p; foralli € N, so we only need to prove that #; = §;
foralli e N.

By Theorem 2.5, AW is a QN matrix, and

M = M(AW)+|L||D|1|U|W MW,

§ = YILIIDITN U We,

we can have M (AW)& + |L||D|™' |U|WE = |L||D|™" |U| We, in other words,
M(AW)YE = |L| D" |U| W (e — §).

_ Denote ¢ = (¢,0,...,0), then Ke = (k1. ... k)T = E+eb,.. &) =
§+¢,
M(AP)e = M (AWK)e
= M(AW)Ke = M (AW) - ( +¢)
= |LIID|"" |UIW (e — &) + M (AW) - ¢.
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It is easy to get that

0 0 0
0 Izﬁl laiz] IZTH lainl
ILI|IDI " U| =
|&"1| lan1l |an,n—1|
B laiz| la] lar,| + —|an71,n71| |an—1,n|

Fori =1, B1=[M(AP)el;=[M (AWK)e]; = [M(AW) - {]; = eajjw; = 1.
Fori=2,...,n,

Bi = [M(AP)e]; = [M(AWK)e];
= [M@aw @ +eb. &)
= a;jwi& — Z |aij| wi&; — € lai| w
JEN\{i}
= 1.

Hence, we can get

max {p;} max {p;}

(I— A+ AA)~! H < max

max - y
0 min {#;} ~ min{p;}
1 1

def0,1]"
O

The error bound given by [5] of LCP(A, ¢) for an H-matrix A = [a;;] € R™*"
with positive diagonal entries is the following:

max ||(I — A+ AA)"! H < HM(A)—1 max (T, T) H , (3.3)
del[0,1]" o0 [os]
where M (A) is the comparison matrix of A, I' = diag(aii, a», ..., ay,) is the
diagonal part of A and max (I, I) = diag(max {a, 1}, --- , max {a,,, 1}).

The following Example 3.1 illustrates that the bound (3.2) obtained by Theo-
rem 3.4 is better than the bound (3.3) given in [5].

Example 3.1 Consider the following matrix
1 =25 0

A=| -1 3 -1
0 -1 4
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It is easy to check that the matrix A is an S-QN matrix for § = {2,3} and W =
diag(1l,0.4,0.4). By Theorem 3.4, we can get £ = (0.9306, 0.9306, 0.2917)T, if we
choose € = 0.0347, then
K = diag(0.9653,0.9306, 0.2917),
P = diag(0.9653,0.3722,0.1167),
(t1, 1, 13)T = M(AP)e = (0.0347,0.0347, 0.0945)" .
So the bound (3.2) in Theorem 3.4 is

max {p;} max {p;}
max : ,— = 27.8184,
min {#;} ~ min {p;}
1 l

which is smaller than the bound (3.3)
H/\/I(A)_l max (I, I)H =51.
o
3.2 Error bound Il for LCPs with an S-QN matrix

In Theorem 3.4, we get an error bound for LCPs of S-QN matrices. Although the
bound (3.2) can improve the previous error bound for H-matrices, it is still worth
improving. For example, for a given S-QN matrix A = [a,- j] € R™" with positive
diagonals, if there exists some i € N such that a;; = O forany j > i or j < i, then

the bound (3.2) can not be used to estimate max [[(I — A+ AA)™! ||C>o Besides,
del0,1]"

when € — 0,

t, = €ajywy and min{t;} — 0,
ieN

which implies that

max {p;} max {p;}
max l, s l_ — 4-00.
min {#;} = min {p;}
l 1

These facts show that when the assumption of Theorem 3.4 is not satisfied or € —

0, using the bound (3.2) to estimate dmoa>1( } (I —A+AA)7! Hoo is inappropriate.
G[ , ]Il

To overcome these drawbacks, we propose a new error bound for S-QN matrices
which is better than the bound (3.2) in some cases. Some useful lemmas are listed
here.
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Lemma 3.5 [11] Let ¢ > 0 and n > 0. Then for any x € [0, 1],

1 - 1 ’
l—x+ax ~ min{x, 1}

and
om0
l—x+ax ~ «
Lemma 3.6 [12] Let A = [a;j] € C"™*" be a matrix with a;; # 0 fori € N and
A=1—-—A+AA= [21,-]-], where A = diag(d;) with0 < d; < 1. Then

zi(A) < i (4)
and
zi (A) _ i (A)
ai; ~ minf{a;;, 1}

where z1(A) = n1 (A) = 1, z;(A) = Z i ZJ(A)+1 and

i—1
i (A) =) — ”‘ nj(A)+1,i=2,3,....n

1

Lemma 3.7 [7] Let A = [a;;] € C"™™", n = 2, be a QN matrix. Then

Jj=1

Mlel.
HAAH < max % (3.4)

where M is defined in (2.2).

Next, we will introduce the new error bound for LCPs when the involved matrix is
an S-QN matrix. To calculate max H (I—A+A4)7" HOO, we first prove that the
de[0,1]"

matrix A = I — A + AA is also an S-QN matrix when the matrix A is an S-QN
matrix. Then, the error bound is estimated by using the bound of the inverse of the
S-QN matrix A.

Lemma 3.8 Let A = [a;;] € C™™" be an S-QON matrix with positive diagonal
entries, and A = I — A + AA = [G;], where A = diag(d;) with O < d; < 1. Then
Aisan S -ON matrix.

Proof Since A_is an S-QN matrix, there exists a diagonal matrix W = diag(w;) €
W such that A = AW is a QN matrix. Let § = W IMYIL| D7 U|We =
(£1,&, ..., &)T, where M is defined in (2.2), then

e>E. (3.5)
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Denote

P 1l —d; +diaij, i = J,
Y diaij, i#j.

Since A = D + L + U, it follows that A and A can be split in the form of A=
D+L+U, A D + L + U, respectively.

To prove Aisan S- QN matrix, by Theorem 2.5, we only need to prove that AW
is a QN matrix. If we denote

E=w M LD U |We = (1, &, ..., E)T, (3.6)

where M = (|ﬁ| - |I:|)|ﬁ’1|(|lA) - 0|), then we only need to prove e > é Denote

A P A=117 A A AT
= |L||D”||U|We = (U1, V2, ..., 0y)", 3.7
where
0 0 0
at| 1A a | 1
0 I&TII |a 2|w2 I i ‘a1n|wn
ILID~ T W=
0 |1 | ’&12|w2 0 Ja] |&1 Wt |dn,n—1] ‘& | |w
| lan | mpen an—1p_1] 19n=Lnl En

;ak,-iwj)=z 3 gl ) =2

=2 \k=1 |k k=1 \ |9kK| ;5
A A RER))
From (3.6) and (3.7), we haves = lelf) = w-L(D| - 10D~ 1D|(1D| -
|L|) 5. If we denote % = (|D| |L|) = (A1, k )T, then we get
E=w'(DI— U~ IDIA, (3.9)
and
(D] = |LDi = 9. (3.10)
By (3.8) and (3.10), we can obtain the entries of A as
A i—1 |-
M=0,A = — + —Aj L, i=2,...,n. (3.11)
jaii] = fal
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Moreover, followed by (3.9), we have (|D| — |U|)WE = |D|A, this implies the
following recursive relations

Y
‘i:n:_n,
Wy
N A " e wi .
=1l ’j” L i=n—1,..., 1 (3.12)
wi e ag| w
Jj=i+1

Similarly, if we denote v = LD~ UIWe = (01,02, ..., 00T, 2 = (ID| —
ILD~'9 = (A1, A2y ..., A)T, then

5»1 ZO )_‘ =
& |all| X:: aiil
where
o ( lail
=3 ot X ol | e
=1 \ kD S0
and
_ X
Sn = _n’
Wn
N 2 aij|wj -
ooy oy lailwg (3.14)
w; = aii| w;
j=i+1

Next, we use mathematical induction to prove ):l- < ; for anyi € N.

(1) The conclusion is hold fori = 1 and i = 2, since for ):1 =X; =0, and

5»2 = ﬁ + |6121’ 62
] ol o
1 |a21}
= an| an }Z| arj|w,
_ d3 lazi| b n -
N 1 —dy + dalann| ’ 1 —dy +dilail 'jZ:;d”alﬂw]
lazi] 1 -
= lana| lai] ‘glaule
1%} -
= = A2,
laz|

@ Springer



948 Numerical Algorithms (2020) 83:935-955

(2) we assume that )AL,' < X; fori = k, then by (3.8),

T V+1 +Z |ak+1/|
* ’ak+1 k+1’ |ak+1 k+1|

1 k
S————Y

|ak1.441] =

arfl'l Z |agj| w; +Z||ak+l]|

ag+1 k+1|

_ Xk: ’ Ak+1 l‘ Z ’al]’ Z ’ak+1 ]|
p= |1 k1] et |a11| |ak+1 k+1|

_ Xk: diy1 |aks| 2": dj |a;| »
N\ 1= dirt + dit ar, k+1| T L —ditdilanl

k
dis1,1 |ak+1,| A

+ i

Z 1 — dig1 + digt |11 !

k
SZ |ak+1.1] Z ’alj’ w; Z|’ak+11|

po |1 k1] it la Akt prt]

_ Ukl +Zk: |6lk+1,j| )_»j

|aks1 k41

= Mt
So A < A; ishold forany i € N.

By (3.12), (3.14) and Lemma 3.5, we can geté < &.From (3.5), we can gete > E

ie, AWisa QN matrix. Therefore, A=1-— A+ AAisan S- QN matrix.

O

The following lemma extends the bound of the inverse of the QN matrix given by

Lemma 3.7 to the S-QN matrix.

Lemma 3.9 Let A = [a;;] € C"*", n > 2 be an S-ON matrix, if W = diag(w;) €

W such that AW is a QN matrix, § = min{wi_1 }, then

147 o = L AWM
oo = )
8 ieN {W-IM~1M (A) We},

where M is defined in (2.2).

Proof Since A is an S-QN matrix, AW is a QN matrix. By Lemma 3.7

JAW) e < max Ml
T ieN {WTIMTIM (A) Wel,
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Denote A~! = [a f] D]and R;(A7)) = Z a( D (the ith row sum), then || A~ ||
j=1
and ||(AW)™!||s can be expressed as

1A oo = max{R; (A™H}, 1(AW) ™ floo = max{uw; ' Ri(A™1)},
respectively. Let § = mm {w;” 1, then
814 lloo = 8 max{R; (A7)} < max{w; ' Ri(A™)} = IAW) ™ floc.

Hence

. 1 (W=m— e},
A7 oo < - max : .
8 ieN {W=IM~TM (A) We},
O
Theorem 3.10 Let A = [a;;] € R"", and n > 2 be an S-ON matrix with pos-

itive diagonal entries, if W = diag(w;) € W, such that AW is a QN matrix,
8 = min{w;'}. Then

. 1 {wlsl
max |(I — A+ AA) H < -max L 2Ji (3.16)
del0,1]" 0o~ 8 ieN {e—g}i
where & = W IM~VILI|D|" |\ U\ We, M is defined in 22), B =

. n(A i(A i
Bi, Bas -, B)T with B, = Bl g = B Z '|Z,{'ﬂ,,z =n-

1,..., 1, and n; (A) is defined in Lemma 3.6.

Proof By Lemmas 3.8 and 3.9, A=1— A+ AAisan S-QN matrix, and

1 {W_IM_IE}_

H(I—A—i—AA)_IH < - max _ T E— (3.17)
oo~ 8 ieN {W—IM—IM(A)We}'
1

By (2.3)

W= = MNLDIT O We
(I —w'M~ LD T |W)e

=e—&.
Denote z(A) (z1(A), Zz(A) z,,(A)) given in Lemma 3.6. It follows that
|D|(1D| - |L|) le = z(A), and M~le = (DI — |0 DI(DI - L) e =
(|D| |U|) z(A),then

WM I M(A)We

0 fwrrasi—ionT ),
H(I—A—i—AA) IHOOSEE%}G‘ { é} i (3.18)
e_ .
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Denote y = (ID| —|UN"'2(A) = (1, y2, ..., ya) T, then (ID| — Uy = z(A),
and we can obtain

a(d) | lay|
yi= "l + Z ﬁyj,]zn—l,...,l.
j=it1 140
Next, we prove y; < B; foreachi € N. In fact, by Lemma 3.6, fori = n,

_wd) _ m4)

" ann ~ min {ap,, 1} = Fn.
Fori=n—1,
Zn-1(A dn—1, _1(A an—1,
yn—lell 1()+Jn ni oy, < .nnl() |n 'l| Bn=Puo1.
Apn—1,n—1 |an—1,n—l| min {an—l,n—l, 1} |an—1,n—l}
Similarly, fori =n —2, ..., 2, 1, we also have
Z(A) n Gii ni (A) n aii
Yi = l&f—’_ Z ||Al.j.||yi = minl{a.. 1) + Z %IBI = Bi
ii =it aij iis iyl (i
So y; < B; holds foreachi € N.If welet 8 = (81, B2, ..., ﬂ,,)T, then
WM e =Wl (D| = 10D 2(A) < w!B,
therefore, by (3.18), we have
1 [W_lll;l_le}.
H(I—/H—AA)’]H < - max ; i
00 S ieN {W—IM_IM(A)We}‘
l
1 wl 1 w1
<—max{ ﬂ}’f—max{ 13}’
S ieN {e é-} S ieN {e—é}
1
O

Remark 3.11 From Theorem 3.4 and Theorem 3.10, the bound (3.2) and the bound
(3.16) both require a scaling matrix W € W, which is closely related with the set of
indices S. Hence, for an S-QN matrix, the choice of the set of indices S will leads to
different scaling matrices. Moreover, the obtained bounds will be different.

The following example shows that the error bound (3.2) with the parameter € may
be smaller than the error bound (3.16) if the proper € is taken. However, it is hard to
determine the optimal €.

Example 3.2 Consider the matrix

L o111
s o4t 3

A= 0 180
o2 34

—3 0 3
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It is easy to check that A is an S-QN matrix for § = {1,3,4} and W =
diag(0.6, 1, 0.6,0.6). By Theorem 3.4, we can get § = (0.5445,0.7127,0.7609,
0.2292)7, € € (0, 0.2233), and

P =diag(0.3267 4 0.6¢, 0.7127, 0.4565, 0.1375).

Then, the error bound (3.2) in Theorem 3.4 with respect to € is drawn
in Fig. 2. Furthermore, by Theorem 3.10, we can calculate that 8 =
(2.6926, 3.4316, 2.0053, 1.3333)7 and § = 1, so the new error bound (3.16) is
1 {w-ligl
max - - ﬁ = 13.9783.
ieN & {e—é}i

The Example 3.3 illustrates that the error bound (3.16) can improve the error
bound (3.2) in some special cases.

Example 3.3 Consider the matrix

1 =2 0
A=|[05 2 05
0 -11

Observe that A is an S-QN matrix for § = {2,3} and W = diag(1,0.5,0.5). By
Theorem 3.4, we can get £ = (0.6875, 0.6875, 0.75)7, € € (0,0.3125), and

P =diag(0.6875 + €, 0.3438, 0.3750).

1200 T T T T
The bound (3.2) in Theorem 3.4
— — — The bound (3.16) in Theorem 3.10

1000 b
- 100
<<E 800 80 ] )
+
<
= 60 1
— 600 b
o
S 40 1
c
3

400 20 1 4
- 189783 — — S ———=—— — —_
<
'_ " " I
0.1 0.15 0.2 0.25
200 b

0.1 0.15 0.2 0.25

X . -1
Fig.2 The bounds of dg[l&)f]“ || (I— A+ AA) ||oo
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Then the error bound (3.2) in Theorem 3.4 with respect to € is drawn in Fig. 3. By
Theorem 3.10, we can calculate that 8 = (5.2500, 2.1250, 2.500)7 and § = 1, so the
new error bound (3.16) is

L
ieN 8 fe—E} T

which is smaller than the bound (3.2) for each € € (0, 0.3125). So, the bound (3.16)
is better than the bound (3.2).

For an S-QN matrix A = (a;;), if there exists some i € N such that a;; = 0 for
any j > i or j < i, then the bound (3.2) can not be used. However, the bound (3.16)
may have a nice performance such as the following example.

Example 3.4 Consider the matrix
1 0 -2
A=(0 1 -1
0-05 1
It is easy to verify that A is an S-QN matrix for § = {2,3} and W =

diag(1, 0.6, 0.6), we can calculate that § = (0.6000, 0.5000, O.SOOO)T. Since az| =
0, A does not satisfy the hypothesis of Theorem 3.4, and the error bound (3.2) can

4000 T T T T T T |
The bound (3.2) in Theorem 3.4

3500 — — — The bound (3.16) in Theorem 3.10 |
—#3000 F 100 1
<
< 2500 80 -
<
= 60
— 2000 ]
s}
o 40
5 1500 1
8 20
[0}
= 1000 - 0 . . . . . . .

0.05 0.1 0.15 0.2 025 0.3
500 L b

0 0.05 0.1 0.15 0.2 0.25 0.3 0.35

X . -1
Fig.3 The bounds of dg[l&)l(]“ || (I—- A+ AA) ||oo
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not be used to estimate max H (I—A+A4)7"! ”Oo However, by Theorem 3.10,
del0,1)"
we can get that 8 = (4, 2.5, 1.5)T and § = 1, then the error bound (3.16) is

N
ieN 8 fe—E} 7

which implies that the bound (3.16) in Theorem 3.10 can be more effective and has
wider application than the bound (3.2).

It is obvious that the bounds we obtained can be applied to the subclass of S-
QN matrices. We give an SDD matrix in the following example and compare the
pervious bounds with the bound (3.2) and the bound (3.16). The results illustrate that
the bound we obtained have nice performance.

Example 3.5 Consider the matrix

3 -19 -1
A=| -1 3 —-19
-2 0 3

Observe that A is an SDD matrix, then a Nekrasov matrix, a QN matrix and an
S-QN matrix for any set of indices S. Here, we choose S = {1,2} and W =
diag(1.2,1.2,1). Since A is an SDD matrix, it is obvious that I — A + AA is still
an SDD matrix. By Lemma 3.5, we apply the Varah bound [21] to the inverse of
I — A+ AA, then the bound is

max (1 — A+ AA)~! H

1
<
del0,11" co ?611[{/1{1*di+dilaii\*diri(A)}

1
= wntian =y — 10-
ieN
Since A is a Nekrasov matrix, then a;; > h;(A) for all i € N, where h(A) =
(2.9, 2.8667, 1.9333)T. By Lemma 3.6, we get n(A) = (1, 1.3333, 1.6667)T. Then
the bound in [12] for Nekrasov matrices is
(A

max — ni(4) = 10.0023.

ieN min{a;; — h; (A), 1}
Moreover, we can calculate that £ = (0.6774, 0.7304, O.6444)T and 8 = (3.0685,
2.3889, 1.6667)T. Then, the bound in [9] for QN matrices is

max ’Bi
ieN {e — &},

=9.5118.

By Theorem 3.10, we get that § = (0.6385, 0.6884, O.7289)T and § = % Then the
error bound (3.16) is

max — - ———— = 8.4882.
ieN § {e - éj}l

By Theorem 3.4, if we choose € = 0.1808, then
P =diag(0.9832,0.8261, 0.7289), (1, 2, t3)T = (0.6509, 0.8764, 1.7528)T.
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So the bound (3.2) is

max {p;} max {p;}
max L i = 1.5105.
min {#;} *~ min {p;}
1 1

Obviously, the bound (3.2) and the bound (3.16) are smaller than other bounds,
which means that the bounds we obtained not only can be applied to a wider class of
matrices, but also give a sharper bound for some well-known types of matrices.

4 Conclusions

In this paper, we focus on some classes of special matrices and the error bound for lin-

ear complementarity problems. First, we put forward a new subclass of H-matrices,

called S-QN matrices, which properly generalizes the class of QN matrices. Then,

for an S-QN matrix A, we present two kinds of error bounds for LCP(A, ¢) to esti-

mate the upper bound of dn[loa)l(]n H (I-—A+Aa4)7" H o Called the Error Bound I and
€lo,

the Error Bound II :

— the Error Bound I: max H (I — A+ AA)” 1” < max{

del0
Theorem 3.4);

— the Error Bound II: max H (I —A+ AA)™ 1“ < max W= }’ (in Theo-
def0,1]" ieN (=&}
rem 3.10).

max{p;} max{p;}
} in

] 1
min{z;} * min{p;}
1 1

The Error Bound I is the generalization of the error bound for LCPs of QN matri-
ces but it only applies to some special cases. The Error Bound II can be used for
every S-QN matrix. Numerical examples illustrate that the two error bounds have
nice performances in some cases.
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