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Abstract

Due to their relation to the linear complementarity problem, absolute value equations
have been intensively studied recently. In this paper, we present error bound conditions
for absolute value equations. Along with the error bounds, we introduce a condition
number. We consider general scaled matrix p-norms, as well as particular p-norms.
We discuss basic properties of the condition number, including its computational
complexity. We present various bounds on the condition number, and we give exact
formulae for special classes of matrices. Moreover, we consider matrices that appear
based on the transformation from the linear complementarity problem. Finally, we
apply the error bound to convergence analysis of two methods for solving absolute
value equations.
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1 Introduction
We consider the absolute value equation problem of finding an x € R” such that

Ax —b = |x|, (AVE)
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where A € R, b € R" and | - | denotes the componentwise absolute value. A
slightly more generalized form of (AVE) was introduced by Rohn [43] (see also [41]).

Many methods, including Newton-like methods [12,30,53] or concave optimiza-
tion methods [32,33,52], have been developed for solving (AVE). An important point
concerning numerical methods is the precision of the computed solution. To the best
knowledge of the authors, there exist only few papers which are devoted to this sub-
ject for (AVE); for instance see [1,49,50]. Wang et al. [49,50] use interval methods
for numerical validation. Hladik [20] derives various bounds for the solution set of
(AVE).

Error bounds play a crucial role in theoretical and numerical analysis of linear
algebraic and optimization problems [11,13,14,18,38]. In this paper, we study error
bounds for (AVE) under the assumption that uniqueness of the solution of (AVE) is
guaranteed. Then, we compute upper bounds for ||x — x*||, the distance to the solution
x* of (AVE), in terms of a computable residual function.

1.1 Organization and contribution of the paper

The paper is organized as follows. Section 1.2 presents basic definitions and prelimi-
naries needed to state the results. In Sect. 2, we propose error bounds for the absolute
value equations. They naturally give rise to a corresponding condition number of
(AVE). We further investigate properties of the condition number for various norms,
including the computational complexity issues. Since the calculation of the condition
number can be computationally hard, we present several bounds, and we also inspect
special classes of matrices, for which it can be computed efficiently.

It is well known that a linear complementarity problem can be formulated as an
absolute value equation [31]. Indeed, it is one of the main applications of absolute value
equations. In Sect. 3, we study error bounds for absolute value equations obtained by
the reformulation of linear complementarity problems. In addition, thanks to the given
results, we provide a new error bound condition for linear complementarity problems.

Section 4 is devoted to a relative condition number of (AVE). The motivation stems
from the relative error bounds that we propose there.

Error bounds are important in convergence analysis of iterative methods. That is
why in Sect. 5, we apply the presented error bounds for (AVE) to convergence analysis
of two prominent methods; we prove their convergence and also address the rate of
convergence.

Lastly, Sect. 6 discusses the case when (AVE) has not a unique solution. We show
a so-called local error bounds property under certain assumptions.

1.2 Basic definitions and preliminaries

The n-dimensional Euclidean space is denoted by R”. We use ¢ and [ to denote the
vector of ones and the identity matrix, respectively. We denote an arbitrary scaling
p-norm on R" by || - ||, that is, |[x|| = ||Dx||, for a positive diagonal matrix D and a
p-norm. In particular, || - ||1, || - |2 and || - || o stand for 1-norm, 2-norm and co-norm,
respectively. We use sgn(x) to denote the componentwise sign of x.
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Let A and B be n x n matrices. We denote the smallest singular value and the spectral
radius of A by oin(A) and p(A), respectively. The eigenvalues of a symmetric matrix
A € R"™" are denoted and sorted as follows: Apax(A) = A1 (A) > --- > 1, (A) =
Amin(A). For a given norm || - || on R”, || A|| denotes the induced matrix norm by || - ||,
ie.,

Al = max{[|Ax]| : l|lx[| = 1}.

Throughout the paper, we consider only induced matrix norms. The matrix inequality
A > B, |A| and max (A, B) are understood entrywise. For d € R", diag(d) stands for
the diagonal matrix whose entries on the diagonal are the components of d. In contrast,
Diag(A) denotes the vector of diagonal elements of A. The ith row and jth column
of A are denoted by A;, and A, respectively. We denote the comparison matrix of
A by (A), which is defined as

(A)ii = |Aiil, i=1,...,n,
(A)ij = —1Aijl, i,j=1,...,n,i#j.

We recall the following definitions for an n x n real matrix A:

— A is a P-matrix if each principal minor of A is positive.
— Ais an M-matrix if A~! > Oand A;; <Ofori, j=1,2,...,nwithi # j.
— A is an H-matrix if its comparison matrix is an M-matrix.

We will exploit some results from interval linear algebra, so we recall some results
from this discipline. For two n x n matrices A and A, A < A, the interval matrix
A = [A, Alis definedas A = {A : A < A < A}. An interval matrix A is called
regularifeach A € A is nonsingular; similarly, we define H-matrix property of interval
matrices. Furthermore, we denote and define the inverse of a regular interval matrix A
asA~! := {A~!: A € A}.Note that the inverse of an interval matrix is not necessarily
an interval matrix.

In this paper, generalized Jacobian matrices [9] are used in the presence of nons-
mooth functions. Let f: R" — R™ be a locally Lipschitz function. The generalized
Jacobian of f at X, denoted by 9 f (%), is defined as

0f(®) :=collimy 00 Vf(xp) 1 Xy — X, X4 ¢ Xf}a

where X ; is the set of points at which f is not differentiable and co(S) denotes the
convex hull of a set S.
In what follows, we remind some known theorems that we will need later on.

Theorem 1 (Wu and Li [51, Theorem 3.3]) (AVE) has a unique solution for each
b € R" if and only if the interval matrix [A — 1, A + I] is regular.

Theorem 2 (Rohnetal. [45, Theorem 4]) (AVE) has a unique solution for each b € R"
ifp(A71) < L.
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Theorem 3 (Kuttler [25]) An interval matrix A is inverse nonnegative (i.e., Al >0
for every A € A) if and only if A™' > 0 and a! > 0. In which case, A~' C
A A

The first item of the following results can be found, e.g., in Berman and Plemmons

[3], Theorem 2.3 in Chapter 6. The second item is Proposition 3.6.3(iii) from Neumaier
[36] with B :=1I.

Theorem 4 [f A € R"™™" is an M-matrix, then the following properties hold:
(i) A+ I is an M-matrix and p((A + DA =-0n) < 1;
(i) A — I is an M-matrix if and only if p(A™") < 1.

The following result is a special case of Theorem 3.7.5 from Neumaier [36].

Theorem 5 Let A € R"™" be an H-matrix. Then

@ (A7 = (A
(ii) [A — I, A + I]is an H-matrix if and only if p((A)™) < 1.

The Sherman-Morrison formula for the inverse of a rank-one update can be found,
e.g., in [22].

Theorem 6 (Sherman-Morrison formula) Let A € R"™" be nonsingular and u, v €

R IfvT A= u # —1, then (A +uvT) ' = A~ — mA”uvTA’].

2 Error bounds for the absolute value equations

Consider an absolute value equation (AVE). We will need the assumption of regularity
of [A — I, A + I] throughout this section; by Theorem 1, (AVE) has then a unique
solution and we denote it by x*. Even though (AVE) can possess multiple solutions in
practice (we discuss the case of multiple solutions in Sect. 6), there are also important
classes of problems leading to a unique solution. Consider, for instance, strictly convex
quadratic programs or Rohn’s characterization of extreme points of the solution set of
interval equations [41].

Theorem 7 If the interval matrix [A — I, A + I] is regular, then

lr —x*ll < max [[(A —diag(d))~"|| - I|Ax — x| = b, ¥x e R". (1)

ldlloo=1
Proof Note that due to regularity of [A — I, A+ I] the right side of the above inequality

is finite. Define the residual function ¢: R" — R” by ¢(x) = Ax — |x| — b. By the
mean value theorem, see Theorem 8 in [19],

P(x) =p(x) —dp(x*) = Qi L) (x — x),
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where 2; € 3¢ (x;), xi € co({x,x*}), A > 0,i =1,...,nand ) /_ A = 1. Itis
easily seen that ¢ (y) C {A +diag(d) : ||d|lcc < 1} =[A—1, A+ I]for y € R".

Due to the convexity of {A + diag(d) : ||d|lco < 1}, we have

P(x) = A(x —x*),

forsome A € [A—1, A+1]. By multiplying A" onboth sides and using the induced
norm property, we obtain

e ="l = 1A' g @) < A1 P00l < max [1(A = diag(@) ™I - [ )]l

lldloo <
which completes the proof. O

To take advantage of this formulation, we need to compute the optimal value of the
following optimization problem,

c(A) := max || (A — diag(@) ™| st. ]l < 1. @

We call the optimal value of (2) the condition number of the absolute value equa-
tion (AVE) with respect to the norm || - ||. In addition, we denote the condition number
with respect to the 1-norm, 2-norm and co-norm by ¢1(A), c2(A) and ¢ (A), respec-
tively. By the properties of matrix norms, we have the following results.

Proposition1 Let [A — I, A + 1] be regular and a be a scalar with |o| > 1. Then
c(A) and c(aA) exist, and
(i) ¢c(=A) =c(A);

(i) c1(AT) = coo(A);

(iii) c(@A) < |a~|e(A).

Proof Parts (i) and (ii) are straightforward. Part (iii) follows from the fact that

max ||(wA —diag(d))"'||= max |(@A — adiag(d))”!|
ldlloo<1 lld oo <l
<l max (A - diag(d)) ™"

m}

In the next proposition, we show that optimization problem (2) attains its maximum
at some vertices of the box {d : ||d|lcoc < 1} = [—e, e].

Proposition 2 Let the interval matrix [A — I, A + I] be regular. Then, there exists a
vertex of the box [—e, e] which is a solution of (2).

Proof 1t is enough to show that function d > ||(A — diag(d))~!| is convex in each
coordinated;,i = 1, ..., n. Then the maximum must be attained in a vertex of [—e, ¢].

Without loss of generality we show convexity in dj. Let f: [—-1,1] — R be
given by f(t) = ||(A — diag((¢, c?)))_1 I, where d is obtained by removing the first
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component of d. By the Sherman- Mornson formula (Theorem 6), f(t) = ||A I

1+1A ———FE||, where A=A+ diag((0, d)) and £ = A A 1. Due to regularity of

[A — I A + I, function H;T is well-defined for t € [—1,1]. Since |A + TE||
11

as a function of t is convex and g(¢) = =

convex on its domain [4]. O

;Al_ll is strictly monotone on [—1, 1], f is

Remark 1 Note that function d — ||(A — diag(d))~"|| is not necessarily convex or
concave; see Example 1. By Proposition 2, to handle problem (2), one needs to check
solely all vertices of [—e, e]. As the number of vertices is 2", this method may not be
effective for large n. Indeed, problem (2) is NP-hard in general. It is known that for
any rational p € [1, 00), except for p = 1, 2, computation of the matrix p-norm of a
given matrix is NP-hard [17]. Consequently, problem (2) is NP-hard for any rational
p € [1,00) except p = 1, 2. We prove intractability for 1-norm, so it is NP-hard for
oo-norm, too. We conjecture that it is also NP-hard for 2-norm.

Proposition 3 Computation of c1(A) is an NP-hard problem.
Proof By [42], solving the problem

max el [x| st |Ax| <e 3)

is NP-hard. Even more, it is intractable even with accuracy less than when A~ lisa
so called MC-matrix [42]. Recall that M € R"*" is an MC matrix 1f it is symmetric,
M;; =nand M;; € {0, —1},1i ;é Jj.Foran MC matrixMwehave Amax(M) <2n—1,
from which Apin (M~ hy > n— Therefore Apmin(A) > —1 and we can achieve
Amin(A) > 1 by a suitable scaling. As a consequence, [A — I, A + I]is regular.
Feasible solutions to the above optimization problem can be equivalently charac-
terized as

Ax =b, be[—e,e],

or, substituting b = diag(b)e = diag(b)y with y = e,

A —diag(h)\ (x\ _ (0
() ()0 peren

Introducing an auxiliary variable z = 1, we get

A —diag(b) 0 X 0
0 1 —e yl=10]), bel—e,ce]
0 0 1 Z 1

Rewrite the system as

DA O y 0
I 0 —e x| =10}, |[D|<I.
00 1 z 1
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Let ¢ > 0 be sufficiently large. The system equivalently reads

DA 0 (2 0
al 0 —ex éx =0}, |[DI<I.
00 2 /\1, 2

o o

Now, we relax the system by introducing intervals on the remaining diagonal entries

DA 0 2V 0
al D' —ea éx =0}, [D|,|ID'|<1, |d <1.
0 02+d)\1, 2

o

Denote by M (D, D', d) the constraint matrix. The solution is %-multiple of the last
column of the inverse matrix M (D, D', d)~!. That is why we analytically express the
inverse matrix (notice that it exists due to regularity of [0A — I, ¢ A + I])

—D'C (I + D'CD) z7(e + D'CDe)
MD,D,d) '=| aC —-CD —3%5CDe ;
1

0 0 ¥
where C := (®kA—DD’)~',|D|, |D'| < 1,|d| < 1. The idea of the proof is to reduce
the above mentioned NP-hard problem to computation of the condition number for
matrix M (0, 0, 0). Obviously, 1-norm of M (D, D’, d)~! is attained for the value of
d = —1, so we can fix it for the remainder of the proof.

Claim A. There exist D and D' such that |D| = |D'| = I and ¢;(M(0,0,0)) =
IM(D, D', 1), b,y -

Proof of the Claim A. By Proposition 2, the maximum norm is attained for |D| =
|D’| = I. Therefore, we need only to investigate the matrices with |[D| = |D’| = I.
Let ¢;(M(0,0,0)) = |M(D, D', —1)"!|; with [D| = |D'| = I.If 1-norm of
M(D, D', —1)_1 is attained for the last column, the claim is resulted. Otherwise,
since o > 0 is arbitrarily large, the 1-norm is attained for no column of the middle
part. Suppose that the norm is attained for the ith column of the first column block.
We compare the norms of this column and the last column of M (D, D’, d)", that is,
we compare vectors

—D'Cy; e+ D'CDe
aCy; and —aCDe
0 1

We compare separately their three blocks. Obviously, for the last entry the latter is
larger. Since C — 0 as ¢ — 00, the first block of entries of the former vector is
arbitrarily small and neglectable. Thus, we focus on the second block. The former
vector has entries o Cy;. Notice that by the triangle inequality one has either |ju| <
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lu + v| or [lu]| < |lu— vl for any u, v € R" and any norm. Thus, one can choose a
suitable D suchthat |D| = I and ||« Cyi|l1 < |eCDel|; = ||aCsi+ ZH&Z Cyj H||1
Furthermore, one can select a matrix D’ with |[D’| = I and ||e + D'CDe||; = |le +
D'CDel|y.Because ¢ (M (0, 0,0)) = |M(D, D', —1)~!||1, the given matrices D and
D’ fulfill the claim.

Claim B. The 1-norm of the last column is arbitrarily close to 1 +n + e’ |A™! De|.

Proof of the Claim B. The last entry of the column is 1. Since C — 0 as @ — o0,
the first block tends to e as @« — o0. The second block reads —a«CDe = —(A —
éDD/)_1 De, whichtendsto —A~!'Deasa — 00.Soits I-norm tends to e’ |[A~! De|.

By Claim B, the 1-norm of the last column is by 14 larger than the objective value
of (3). So by maximizing 1-norm of M(D, D', d)~! we can deduce the maximum of
(3) with arbitrary precision. Notice that e’ |A~!|e is an upper bound on (3) and it has
polynomial size, so we can find « of polynomial size, too by the standard means (c.f.
[46]). O

In general, the computation of ¢(A) is not easy. However, computation of the condi-
tion number with respect to some norms or for some classes of matrices is not difficult.
In the rest of the section, we study the given condition number from this aspect.

Proposition 4 If maxpej—; 11 |A™'D|| <y < 1, then

A _lll
1 -

(A =

Proof Let D := diag(d) for some d with |d| < e. By the assumption, p(A~'D) <
|A~'D| < 1. By using Neumann series [22],

(A-D) "= —Aa"'D)"'a"! = i (A_1D>k Al
k=0

We have

||A*‘||
J/

o0
lA-D) <Y A D* a7t < =

k=0
O

We say that a matrix norm is monotone if |[A| < B implies ||A|| < ||B]. For
instance, the scaled matrix p-norms are monotone. It is seen that if || (|A~!|)|| < 1 for
a monotone norm || - ||, the assumption of Proposition 4 holds. It is worth mentioning
that if |[A~"|| < 1 and if maxpe[—7,71 | Pl < 1, then we have the the assumption of
Proposition 4, too.

Theorem 8 If,o(|A_1|) < y < 1, then there exists a scaling 1-norm || - || such that

e ==l = 75 llAx = IxI = &[], vx e R". “)
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Proof By Theorems 1 and 2, (AVE) has a unique solution and [A — I, A+ I]is regular.
Due to the continuity of eigenvalues with respect to the matrix elements, there exists
an invertible matrix B with |[A~!| < B and p(B) = y. By Perron-Frobenius theorem,
there exists v > 0 such that Bv = p(B)v. We define norm || - || as [|x|| = vl |x|. Note
that || Bll = p(B). As Ax* — b — |x*| = 0, we have

Ax — |x| — b= A(x — x*) — (Jx| — [x*])
=x—x*=AYAx — x| = b) + A7 (x| = |x*])

= |Jx —x* < [A7]Ax — |x| = b + [A7(lIx] — |x*]])
= (I —|A7"Dlx —x*| < |[A7 | Ax — |x| — b

By Neumann series theorem [22], (I — [A~D~1! and (I — B)~! exist and are non-
negative. Hence,

v —x*| < (I — A7 DAY Ax — |x] — b
= |x —x*| < (I — B)"'B|Ax — |x| — b

The last inequality follows from (I — [A=I)™! = 2 A7) < Y2 B =
(I — B)~'. Hence,

llx —x*I < (2= B)~'I - WBI - | Ax — |x] — b]|

(i |||B"|||>|||B||| -lAx — |x| — ||

i=0
2y llAx = Ixl = |-

IA

IA

Moreover, for d with ||d||« < 1,

(B! — diag(d))~'| = |(I — Bdiag(d))"'B| = | ) (Bdiag(d))'B

i=0

o
< ZBi.
i=l1

Since Z?io B! = —(B~! — I)~!, the Perron-Frobenius theorem then implies
-1y _ ¥

an(B™) = 15 o
One may wonder why we do not use the well-known result which states the existence

of a matrix norm ||.|| with [|All < p, see Lemma 5.6.10 in [22], to prove the above

theorem. The underlying reason is that the given matrix norm by this result is not

necessarily a scaled matrix p-norm. It is worth mentioning that, under the assumption

of Theorem 8, when |A’] | > 0, one obtains

p(IA71])

an(Ad) = — s SUA-TD’

)
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for some scaling 1-norm. Note that a sufficient condition for having p(| A7) < listhe
existence of a diagonal matrix S with |S| = I suchthat A='S > Oand (A—S)"'S > 0.
In fact, Theorem 5.2 in Chapter 7 of [3] implies that p(A~!S) < 1 under this condition,
which is equivalent to p(JA™!|) < 1.

Error bounds can be utilized as a tool in stability analysis [10,14]. As mentioned
earlier, (AVE) has a unique solution for each b € R" if and only if [A — I, A + I] is
regular. Denote

A:={A eR"™" :[A—1, A+ I]isregular}.

It is easily seen that A4 is an open set. Let function X (A, b): A x R" — R” return the

solution of (AVE). In the following proposition, we list some properties of function
X.

Proposition 5 Let A € A

(i) Forany by, by € R",
1X(A, b1) — X(A, b))l = c(A)llby — b2l
(ii) Function X is locally Lipschitz with modulus c(A), that is,
I X(A1, b1) — X(A2, b2)|| = c(A)([[A1 — Azl + 11 — b2])) (6)

forany A1, Ay and by, by in certain neighborhoods of A and b, respectively.

Proof First, we show the first part. Suppose that X (A, b;) = x; and X (A, by) = x».
Thus,

Axy — |x1] = (Axz — |x2|) = b1 — b2.

There exists a matrix D € [—1, I] such that |xp| — |x1] = D(x; — x2). So the above
equality can be written as

(A + D)(x1 —x2) = by — by,

which implies that ||x; — x2|| < (A + D)"Y - b1 — b2l < c(A)||by — ba].

Now, we prove the second part. Consider the locally Lipschitz function ¢ : AXxR" x
R" — R" givenby ¢ (A, b, x) = Ax—|x|—b.Wehave d,¢ (A, b, x) C[A—1, A+I].
As [A — I, A + I] is regular, the implicit function theorem (see Chapter 7 in [9])
implies that there exists a locally Lipschitz function X (A, b): A x R" — R" with
¢ (A, b, X(A, b)) = 0. In addition, (6) holds. O
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2.1 Condition number of AVE for 2-norm

Since [|[A7Y, = m, the value of ¢2(A) can be computed as the optimal value of
the following optimization problem,

min omin(A — diag(d)) s.t. ||[d]lec < 1. @)

In general, the function om;n (+) is neither convex nor concave; see Remark 5.2 in [39].
In (7), omin(+) is a function of the matrix diagonal entries. Nonetheless, opin (+) is also
neither convex nor concave in this case; the following example clarifies this point.
From this perspective, Proposition 2 mentioned above is by far not obvious.

Example 1 Let A = (_22 %) and E = (8(1)).We have

omin(A) = V2 < 30min(A + 1) + Jomin(A — 1) ~ 1.541,
min(A) = V2 > Jomin(A + E) + Jomin(A — E) ~ 1.34,

In the next proposition, we give a formula for symmetric matrices. Before we get
to the proposition, we present a lemma, which follows directly from [21, Thm. 17].

Lemma 1 Let A be symmetric. The interval matrix [A — I, A + 1] is regular if and
only if

(A >1, i=1...n. (8)

Note that condition (8) is equivalent to omin(A) > 1.

Proposition 6 Let the interval matrix [A — I, A + I] be regular. If A is symmetric,
then cr(A) = m.

Proof As[A — I, A + I]is regular, opmin(A) > 1. For d with ||d|lcc < 1, omin(A +
diag(d)) > omin(A) — 1. By the proof of Lemma 1, it is seen that there exists d with
||d_ lloo = 1 such that omin(A+diag(c?)) = omin(A) — 1. Hence, the proposition follows
from formulation (7). O

Proposition 7 If omin(A) > 1, then

c2(A) < C))

Omin(A) — l

Proof Note that under the assumption, (AVE) has a unique solution for any b, see
Proposition 3 in [31], and consequently [A — I, A + [] is regular. Let d e {d :
lld|loc < 1}. Consider the formulation (7). Since opin (A + B) > omin(A) — || B]|2 and
max ||, <1 l[diag(d)|l2 = 1, we obtain the desired inequality. m|

In the following example, we show that the bound (9) can be arbitrary large while
the error bound with respect to 2-norm, c2(A), is bounded.
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Example2 Lete > 0,

_Sa(1-1\(5 0 _(-10
A—2<11)<01+e and E=1¢ )
As omin(A) = 1 + €, we have the assumption of Proposition 7. By Proposition 2,

e2(4) = max { (A = D7 . 1A = EY 2o NA + Bl A + D72

With a little algebra, it is seen that c¢2(A) < 6, while m goes to infinity as €
tends to zero.

For matrix A, let

n n
(A=Y Ayl ci(A) =Y [Ajl.
J=1J#i j=1, j#i

Proposition 8 Let d = sgn(Diag(A)). If

o= IIllil’l {|Aii|_%(ri(A)+Cli(A))} > 1,

then c2(A) = ||(A — diag(d)) ™" |».

Proof Letd € {d : ||d||cc < 1}. By Theorem 3 in [23], omin (A — diag(d)) > o — 1.

So, [A — I, A 4 I] is regular. Since ||A’1||272 = Amin(AT A), by Proposition 2,
c2(A)™? = minjgj=e Amin((A — diag(d))” (A — diag(d))). Suppose that |d| = e.
Consider matrix
T = (A — diag(d))” (A — diag(d)) — (A — diag(d))” (A — diag(d))
= diag(d)A + AT diag(d) — diag(d)A — AT diag(d).
It is easily seen that T is diagonally dominant with nonnegative diagonal, so it

is positive semi-definite. Consequently, Amin((A — diag(d))” (A — diag(d))) >
Amin((A — diag(&))r (A — diag(cf))), which implies the desired equality. O

Note that under the assumptions of Proposition 8, we also have the following bound

2(A) =

a—1

As for a permutation matrix P, ||AP| = ||All2 and [—1, I[P = [—1, I], the follow-
ing corollary gives a more generalized form of Proposition 8.
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Corollary 1 Let P be a permutation matrix and B = AP. If

i=1,..., n

o= min {|Bj| = 30i(B) +cli(B)} > 1,
then c2(A) = ||(B — diag(d))~"||2, where d = sgn(Diag(B)).
As mentioned earlier, one class of effective approaches to handle (AVE). is concave

optimization methods. Mangasarian [32] proposed the following concave optimization
problem,

mineT(Ax—|x|—b) st. (A+Dx>b, (A—IDx>b. (10)

He showed that (AVE) has a solution if and only if the optimal value of (10) is zero.
Now, we show that (10) has the weak sharp minima property. Consider an optimization
problem min,cy f (x) with the optimal solution set S. The set S is called a weak sharp
minima if there is an o > 0 such that

o -distg(x) < f(x) — f(s), Vxe X, VseS,

where distg(x) := min{|lx — s|l2 : s € S}. Weak sharp minima notion has wide
applications in the convergence analysis of iterative methods and error bounds [5,6].

Proposition 9 Let A € A. Then the optimal solution of (10) is a weak sharp minimum.

Proof Let X and x* denote the feasible set and the unique solution of (10), respectively.
By Theorem 7, c2(A) € R4 and

lx —x*ll2 < |Ax — [x] = bll2, Vx € X.

c2(A)

As ||Ax — |x| = bll2 < |Ax — |x| — b||; and Ax — [x] —b > O for x € X, we have

Ix —x*ll2 < e’ (Ax — x| — b), Vx € X,
c2(A)

which shows that x* is a weak sharp minimum. O

2.2 Condition number of AVE for co-norm

Some upper bounds were proposed for A~ oo and [|AY;; see [24,26,35,48]. As
Theorem 7 holds for any scaling p-norm, it would be advantageous to use these norms.

Proposition 10 If (AP — I)~! > 0 and (AP + I)~! > 0 for some diagonal matrix
P with |Diag(P)| = e, then coo(A) = |[(AP — 1)~ 'e|| oo
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Proof By Theorem 3, under the assumptions of the proposition, the interval matrix
[AP — I, AP + I]is regular and inverse nonnegative. In addition, [AP — I, AP +
IT'C(AP+ D7, (AP —1)"'].Since [AP — I, AP+ I1=[A—1,A+I]P,
the interval matrix [A — I, A + I]is regular. It is easily seen that for any non-negative
matrix M we have ||M||sc = ||[Me| - Because | PM ||« = || M|~ for any matrix M,
we get coo(A) = (AP — )7 e|no. o

One can establish that the assumption of Proposition 10 is equivalent to the condition
that each row of B has a constant pattern of signs for any B € [A — I, A + 117"
Moreover, we have ¢ (A) = ||[(AP — 1)~ !||; under the assumptions of Proposition 10.

Proposition 11 If p(|A™!|) < 1, then
Coo(A) < || max(|Bi], |B2]) s (11
where H = (I — |A~')~!, T = (2diag(Diag(H)) — I)~! and

By =min{—HIA Y+ TA "+ A7), T(—HIA T+ TA "+ A7),
By =max{H|A |+ T(A™ =A™, T(HIAT |+ T(A" — 1A~ ).

Proof By Theorem 2.40 in [15],[A — I, A + I117' C [By, By]. Thus,

Coo(A) = max_ [|(A — diag(d)) ™" lloe

ldllco=

< max || X|eo < [[max(|B1l, [B2])[loo-

" Xe€[By,B]
[m}
Proposition 12 Let A be an M-matrix. If p(A™") < 1, then
coo(A) = (A — D7 || (12)

Proof By Theorem4(ii), A—1 is an M-matrix. In addition, as M-matrices are preserved
by the addition of positive diagonal matrices [3], A 4 [ is also an M-matrix. Hence,
by Theorem 3, [A — I, A+ I]is inverse nonnegative. The statement now follows from
Proposition 10 with P = [. O

Proposition 13 Ler A be an H-matrix. If p((A)~") < 1, then
coo(A) = I({A) — D' elloo. (13)
Proof By Theorem 5, the interval matrix [A — I, A + I] is an H-matrix, and thus

it is regular. In addition, ([A — I, A + I]) = [(A) — I, (A) + I]. By Theorem 3,
[(A) = 1, (A) + 117" S [((A) + D71, ((A) = D7']. Because ((A) + 1)™! > 0,
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coo(4) = max (A - diag(@) "l

. -1
< max (4 — diag(d) " lloo
= I((A) — D) e|lcc,

where the first inequality follows from Theorem 5. O

Proposition 14 Let r > 0 and ||x|| := ||diag(r) ™ x|lso. If

o= m1n {|A”| -1 —r_l Zr/|Au|} >0,
""" J#L

1
then i (A) < P

Proof First, we show that for a given d with ||d||x < 1, we have the following
inequality

||\Hﬁ|lil (A + diag(d))xll > a. (14)

Suppose that x € argminmxm: 1 I(A + diag(d))x|l and xx = r. We have

(A + diag(d)EIl > |r; ' (A — diag(d))g«k|
> |Aw — dil — Y 1A

J#k
- rjlx;l
> [Aul = 1=rgt ) =0 A
j#
> Al — 1= Y Al = a
J#k

Consequently, interval matrix [A — I, A + [] is regular. Similarly to the proof of
Proposition 8, one can show that

(A~ ”d”mgll e llll(A + diag(d))x|l.

The above equality and (14) imply ¢ (A) < , and the proof is complete. O
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3 Error bounds and a condition number of AVE related to linear
complementarity problems

The study of (AVE) is inspired from the well-known linear complementarity problem
(LCP) [31], which provides a unified framework for many mathematical programs
[10]. In the section, we study error bounds for (AVE) obtained by transforming LCPs.
Consider a general linear complementarity problem

Mx+q=>0 x>0, x!(Mx+q)=0, (LCP)

where M € R"*" and ¢ € R”. Throughout the section, without loss of generality, we
may assume that one is not an eigenvalue of M. So matrix (M — I) is non-singular.
This assumption is not restrictive, as one can rescale M and g in (LCP). Problem
(LCP) can be formulated as the following (AVE),

(M+DM =D~ (x + ) = |x; (15)
see [29]. The following proposition states the relationship between M and (M +
I)(M — I)~!; see Theorem 2 in [44].

Proposition 15 Let M — [ be non-singular. Matrix M is a P-matrix if and only if
(M4+DM -0~ =1, (M+1D(M—1)""+Iis regular:

In addition to the error bounds introduced for some classes of matrices in the former
section, in the following results, we propose error bounds for absolute value equation
(15) according to some properties of M.

Proposition 16 Let M be an M-matrix with Diag(M) < e and M — I be nonsingular.
Then

1
c(M+DHM—-D7Y = S = M.

Proof Since the off-diagonal elements of M are non-positive and M —1' >0, we have
Diag(M~!) > e. Putting A = (M + I)(M — I)~!, we get

A-—I=(M+D—-M—-I)M-D""=2M-1"",
A+I=2MM—-D""'=200-M "L

Therefore, (A—1)"' = J(M—1) < 0and (A+1)"! = $(1—M~") < 0. Theorem 3
implies that [A — I, A + I]isregularand [A — I, A + 117! c %[1 -M ' M-1,
and consequently, c(A) = |11 — M~ o

It is worth noting that the assumption Diag(M) < e is not restrictive since
LCP(M, q) is equivalent to LCP(AM, ALq) for A > 0. In the following, we inves-

tigate the case that M is an H-matrix. Before we get to the theorem, which gives a
bound in this case, we need to present a lemma first.
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Lemma 2 If M is an H-matrix with non-negative diagonal, then M + I is an H-matrix.

Proof By the assumption, (M + 1) = (M) + I. By using Theorem 4(i), M + I should
be an H-matrix. O

Theorem 9 Let M — I be nonsingular and let M be an H-matrix with 0 < Diag(M) <
e. Then

1
c(M+DM—-D7" < EII(MY1 — 1.

Proof Consider vector d € R" with ||d||cc < 1. We have

(M — (M + 1)~ diag(d)| < (M — )M + D)~
<IM—I||(M+D7"|
< —(M)AM)+ D7,
where the last inequality follows from |M — I| < I — (M), Theorem 5 and Lemma 2.
Thus, p(M — I)(M + I)~'diag(d)) < p((I — (M)((M) + I)™"). Since (M) is
an M-matrix and p(BC) = p(CB), we have p((I — (M))((M) + D™ < 1; see
Theorem 4(i). Hence, p((M — I)(M + I)~'diag(d)) < 1.
LetAe [(M+DM—-D""—1,(M+D(M~—-1)""+1].S0A=M~+I1)(M—
1)~! — diag(d) for some d with ||d||oc < 1. Hence,
(M + (M — 1)~" — diag(d))™!
= —M—DM+ )" 'diagd) "M — DM + D~

By applying Neumann series and the obtained results, we have
(M + (M — D)™ — diag(d) ™|

< D (M =DM + I)"diag(d))| (M — I)(M + D)~"],
i=0

<Z|(M—1>(M+1) T,

i=1

3

<Y (U = (MpM)y + D7,

i=1

= ——M)YUM)+ D H'a —mymy+n-!

— =)

=5 ,
where the last equality is obtained by using the relations (1 — A)~'A = (A~! — 1)~!
and (I + (M) — (M)™' = D7" = QM)T — (M)~H~! = (M)~ = 1),
Therefore, |A™!| < %H (M)~! — I||, and the proof is complete. O
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In the rest of this section, by using the obtained results, we present new error bounds
for linear complementarity problems. Many papers were devoted to the error bounds
for the LCP(M, q); see [7,8,10,16,38]. It is easily seen that X is a solution of (LCP) if
and only if X solves

0(x) := min(Mx +¢q, x) =0.

The function 8 (x) is called the natural residual of (LCP). As mentioned earlier, (LCP)
has a unique solution for each ¢ if and only if M is a P-matrix. For M being a P-matrix,
Chen and Xiang [7] proposed the following error bound

lx —x*| < max [|(I — D+ DM) |10,
0<D<I

where x* is the solution of (LCP) and x € R" arbitrary. By introducing a new variable
d with diag(d) = 2D — I, we have

max |[(/ = D+ DM)7 |

0<D<
= max (7 — 3(diag(d) + D) + 5 (diag(@) + DI
=2 Jnax I — M)~ (I + M) — M)~" — diag(d) ™" (16)

Because ¢(A) = ¢(—A), we have

Jmax ||(1 = D+ DM)™H| < 2e(( + MM = DDA = M)~

Therefore, the given results in this paper can be exploited for providing an upper bound
for this maximization. For instance, Chen and Xiang, see Theorem 2.2 in [7], proved
that when M is an M-matrix, then

max_[|(I — D+ DM)~'|l; = max f(v),
0<D=<I vev

where f(v) = maxj<;<s(e+v —MTv);andV = {v: MTv <e,v > 0}. Asseen, f
is a piece-wise linear convex function. However, maximization of a convex function
is an intractable problem in general. In this case, one needs to solve n linear programs.
In the next proposition, we give an explicit formula for the optimal value for co-norm.

Proposition 17 Let M be an M-matrix with Diag(M) < e. Then

max ||(I =D+ DM) oo = Bl
0<D<I
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where fori,j=1,...,n

B;; me{(l—M)lk (I = Mg, (I = M) (M = Dy,
k=1

Bij =y max{(I — M);.' (I — M)y, (I — M);.' (M™" = D)y},
k=1

and B = max(|B|, |B)).

Proof Similarly to the proof of Proposition 16, if Diag(M) < e, we have [(/ + M) (I —
My =1, d+MUT—-M"+ 1171 € 31 — M, M~ — I]. Therefore, by (16)

max ||[(I — D+ DM) o < max I — M) X o
0<D<I I—-M<X<M-1—]

Furthermore, {(/ — M)_lX I-M<X<M'l- 1} C [B, E]. Hence,
max [[(I = D +DM) oo < [ Blloc-
0<D<I
On the other hand, suppose that ||B||oo = ||Bl>,<||Oo There exist B € (I -=M)"'X:

I-M<X<M1-1] } such that |B,*| = B,*, which implies the above inequality
holds as equality, and the proof will be complete. O

For M being an H-matrix with 0 < Diag(M) < e, similarly to the proof of Theo-
rem 9, one can show that for d with ||d]|cc < 1,

(1 = M)~ (T + M) — M)~ — diag(d)) |
= |((1 + M) — diag(d)(1 — M))~"

=|(+ MY (diag@) (1 — M) + D7) |
i=0

M)+ D73 (0 = () + D7

_ 1
= M)+ D71 = (I — (MM + D)) 5<M>*‘.
Therefore, by (16), we get
max [(I — D+ DM) || < (M)"!, (17)

0<D<I

which is a well-known bound; see Theorem 2.1 in [7]. Here, we obtain inequality (17)
with a different method as a by-product of our analysis.
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4 Relative condition number of AVE
We introduce a relative condition number as follows

c*(A) := max (A —diag(d) || max [|A —diag(d)l,
ldlloe <1 ldlloo <1

which is equal to ¢(A) max ). <1 I|A — diag(d)||. The meaning of the relative condi-
tion number follows from the bounds presented in the proposition below. They extend
the bounds known for the error of standard linear systems of equations [18].

Proposition 18 If the interval matrix [A — I, A + I is regular and b # 0, then for
each x € R"

H(A)-! [Ax — |x| —bl| < [lx — x| < *(A) [Ax — |x| — bl
1ol [l I Il

Proof Since b # 0, we have x* # 0. First, we show the upper bound. Denote s* :=
sgn(x*). As Ax* — b = |x*| = diag(s*)x*, we derive (A — diag(s*))x* = b, from
which ||A — diag(s*)|| - ||x*|| > ||&]|. Now, we have by Theorem 7

|A — diag(s™)|| - [lx]|

llr — x*[| < e(A)[[Ax — |x| = bl < c(A)]|Ax — |x] = b]| 1] ’

from which the bound follows.
Now, we establish the lower bound. From the proof of Theorgm 7, we know that
there exist some A € [A — I, A + I] such that Ax — |x| — b = A(x — x*). Hence,

| Ax — |x| = bl = [[A(x —x*)|| < | A]l - lx — x*]|
I(A — diag(s*)) "l - 1]

< Al llx = x™|I I |

)

from which the statement follows. O

Remark 2 The solutions of (AVE) lying in orthant diag(d) > 0, d € {£1}", are
described by (A —diag(d))x = b. This may suggest to introduce the condition number
as

A — diag(d)),
dé?g}”/c( iag(d))

where « is the classical condition number. This value then reads

A — diag(d) || - |1A — diag(d)].
Jmax (A — diag(@) - 1A — diag(@)]

The main difference to ¢*(A) is that in the definition of ¢*(A) we have two separated
maximization problems. The need for that may stem from possible variations of the
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solution between different orthants (e.g., when it lies on the border between two of
them), whereas the above expression handles orthants separately.

In order to compute c*(A) we have to determine c(A) and maxg| <1 |[A —
diag(d)||. The former is discussed in detail in the previous sections, so we focus
on the latter now. Recall that a norm is absolute if ||A|| = |||A]||, and it is monotone
if |A| < |B| implies | A|| < || B||. For example, 1-norm, co-norm, Frobenius norm or
max norm are both absolute and monotone.

Proposition 19 For any absolute and monotone matrix norm

max |[|A — diag(d)|| = ||A] + Ln|l.
ldlloo=<1
Proof We have
max [|A —diag(d)|l = max |||A] + |diag(d)||| = [I|A]+ 1],
ldlloo<1 ldllco<l1
and equation is attained for certain d with ||d|ls = 1. m|

Proposition 20 For spectral norm we have

max |[|A —diag(d)|2 < [[All2 + 1.
dlloo=1

Moreover, It holds as an equality when A is symmetric.

Proof We have ||A — diag(d)]l2 < |All2 + lldiag(d)[l2 < [|All2 + 1. o

5 Error bounds and convergence analysis

As mentioned earlier, error bounds were employed as a powerful tool for the analysis of
iterative methods. In the section, we study two well-known algorithms, a generalized
Newton method [30] and the Picard method [45], for solving (AVE). By using error
bounds, we provide some sufficient conditions for the convergence. In addition, we
establish the linear convergence of the aforementioned methods. Our approach is in
the spirit of convergence analysis in [27,28,47].

Mangasarian [30] proposed a generalized Newton method for solving (AVE). In
this method, the starting point x! is chosen arbitrary and the Newton iteration is as
follows,

(A=D1 =p, k=1,2,... (18)
where DF = diag(sgn(xk)). The function U (x) = ||Ax — |x| — b||2 is non-negative
and U(x) = 0 if and only if x is a solution of (AVE). In the literature, function U is

called a potential function or a Lyapunov function.
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Mangasarian established that the generalized Newton method is convergent when
omin(A) > 4; see Proposition 7 in [30]. Cruz et al. proved the convergence under the
weaker assumption omin (A) > 3; see Remark 3 in [12]. In the next theorem, we show
the convergence of the generalized Newton method with a different method. Indeed,
we prove the linear convergence of {U (x¥)} by using error bounds.

Theorem 10 If omin(A) > 3, then the generalized Newton iteration (18) converges
linearly from any starting point and

k+1 2 k
UG < —— 27 UG, (19)

Proof The assumption implies that the interval matrix [A — I, A + I] is regular, and
consequently it has a unique solution. Due to the Newton iteration (18), we have

Uy = HAka _ ‘karl‘ _bH2 _ ”Dkkarl _ ‘kaH‘z
- [t el =2,
Hence, by Theorem 7, we get
I = X7l = U ) = 2004) |6 = 1)
On the other hand, by (20) together with (18), we obtain

UG — U by < 20 — K — Ax* — x5 = bl

) ka+1 _xkuz — (A = DK = XK1y,

IA

— (omin(a = D8y = 2) [+t — 5|

IA

— @min(4) = 3) [ = 22)

where the last inequality follows from oy, (A — Dk) > Omin(A) — Omax (Dk). Inequal-
ities (20) and (22) imply

U =25 = k| <2 0ma() =37 (U6 U GE),

yielding (19). Since the function U is non-negative, inequality (19) implies that U (x*)
goes to zero as k tends to infinity. Hence, by (21), ||)ck‘"l — x*||» tends to zero and the

algorithm is convergent. Moreover, inequalities (19) implies the linear convergence
of {U (x%)}. o

In the next theorem, we prove that the generalized Newton method is convergent
under the assumptions of Proposition 10. Barrios et al. employed similar assumptions
to prove the convergence of a semi-smooth Newton method for the piecewise linear
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systemmax(x, 0)+7Tx = b, where A € R"*", b € R"; see Theorem 3 in [2]. Note that
the piecewise linear system max(x, 0) + Tx = b is equivalentto —(/ +27T)x — |x| =
—2b. To prove the convergence of the generalized Newton method, we use the potential
function W(x) = ||lx — x*|1.

Theorem 11 Let (AP —I)~! > 0and (AP + 1)~ > 0 for a diagonal matrix P such
that |\Diag(P)| = e. Then the generalized Newton iteration (18) converges linearly
from any starting point and

Wkt < QASlw (), k=2,3,..., (23)
where £ = max ||, <1 |1A — diag(d)||.

Proof By the proof of Proposition 10, one can infer that (AVE) has a unique solution.
Without loss of generality, we may assume that P = I. For the residual function
¢(x) = Ax — |x| — b, we have
¢ (y) — ¢(x) — (A —diag(sgn(x)))(y — x) = —[y| +diag(sgn(x))y =<0, (24)
for x, y € R”". By (24) together with ¢ (x¥) = (A — DF)(xk — x**1), we get
d(x* N <0, k=1,2,.... (25)

By virtue of (24) for k > 2, we obtain

P(x*) — () — (A -DH* —xf) <0
= < —A-DHph) < x*

where the last inequalities follows from (A — D¥)~1 > 0 and (25). Because xf*! =
x* — (A = DF71p(xh), we get

K<xft <y k=23, (26)
By the above inequality, we get
W = W) < =2 =2 27)
By using Theorem 7 and ¢ (x¥) = (A — D¥)(x* — x**1), we have

Ik =31 < el (PG < ber(a) | =] (8)

We can infer from inequalities (26)—(28),

W) < — M — Xy 4 xR — Xt < er(A) = DR = XF

= (Le1(A) — (W (xF) — Wk,
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from which the statement follows. O

Note that, under the assumptions of Theorem 11, the unique solution of (AVE)
can be obtained by solving just one linear program; see Proposition 4 in [52]. In the
following proposition, we establish the finite convergence of the generalized Newton
method under some mild conditions.

Proposition 21 Ler [A — I, A + I] be regular. If {x*} converges to x*, then the gen-
eralized Newton method is finitely convergent.

Proof First, we consider the case that all components of x* are non-zero. In this case,
the proof follows from the fact that we have D¥ = diag(sgn(x*)) for x* sufficiently
close to x*. Now, we investigate the case that some components of x* are zero. Let
K = {i : x* = 0}. Due to the regularity of [A — I, A + I], it is seen that x* is the
unique solution of the linear system (A — D)x = b for any diagonal matrix D with

—1,0o0r1 ifi e €

Dii =
! sgn(x;), otherwise.

Hence, for x¥ sufficiently close to x*, we have (A — Dk)x* = b and the proof is
complete. O

In what follows, we investigate the Picard iterative method for solving (AVE). We
refer the interested reader to Chapter 7 in [37] for more information on this method.

The Picard iterative method was employed by Rohn et al. [45] for tackling (AVE).
The method can be summarized as follows

X = 4 <|xk|+b), k=1,2,..., (29)

where x! € R” is an arbitrary point. They proved that the Picard method (29) is
convergent if p(JA~Y]) < 1; see Theorem 2 in [45]. The next proposition gives a
sufficient condition for the convergence by using error bounds.

Proposition 22 If oin(A) > 1, then the Picard method (29) converges from any
starting point and

U < Uxh.

Umin(A)k
Proof We follow the analogous arguments used in Theorem 10. By (29),
Uk = HAXH] _ )xkﬂ‘ _ b”2 _ H|xk| _ |xk+1|H2 < ka+1 _kaZ‘ (30)

Due to Theorem 7, we have

I = 7 < (UG < () [ =t
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By virtue of (29) and (30), we get

R N !

=[x+t =], - et -]

IA

— (Gmin(A) — 1) Hx"“ —xk H2

The rest of the proof is analogous to that of Theorem 10. O

It is worth mentioning that the conditions omin(A) > 1 and ,0(|A’1 ) < 1do
not necessarily imply each other. To prove the convergence under the assumption
p(IA~']) < 1 by using this framework, one needs to modify the potential function
U.Let p(JA7!) <y < L. Similarly to the proof of Theorem 8, there exists an
invertible matrix B with |[A~!| < B and p(B) = y. In addition, for some v > 0,
-1 = vT| - | is anorm with || B|| = p(B). We define the potential function V (x) =
lla=" Ax = 1x1 = )]

Proposition 23 If p(|JA~'|) < ¥ < 1, then the Picard method (29) converges from
any starting point and

V(kh < yRvah.
Proof By virtue of (29),

V(ka) — mA—l(Akarl _ |xk+1| _ b)m “|A |x | — k+1 D“l

< pllx*t — xR, (31)

where the last inequality follows from A= < ||| |A_1|||| < IBll = y. By Theo-
rem 8, we have

"|xk+1 X ||| < yHIAIIIV( k+1) < V ||IA|H m k+1 _ km
Equations (29) and (31) imply that

V(xk+1) _ V(xk) < y“|xk+] _ ka _ ”|Xk+l _ xk |"
< =1 =l =2

The rest of the proof is analogous to the proof of Theorem 10. O

6 Error bounds for the absolute value equations with multiple
solutions

The section studies error bounds for (AVE) when the solution set is non-empty and
the interval matrix [A — I, A 4 I]is not necessarily regular. Under this setting, (AVE)
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may have multiple or infinite number of solutions. Let X* € R”" denote the solution
set of (AVE). It is easily seen that X* may be written as a finite union of polyhedral
sets.

By the locally upper Lipschitzian property of polyhedral set-valued mappings, see
Proposition 1 in [40], (AVE) has the local error bounds property. That is, there exist
€ > 0 and k > 0 such that

disty-(x) < «[|Ax — |x| — b, (32)

when || Ax — |x| — b|| < €. However, in general, the global error bounds property does
not hold necessarily. The following example illustrates this point.

Example 3 Consider the system (AVE) in the form

1 3.1 X1y [x1] _ —4 -0
4\2 2)\x [x2] —4) =
One can check that X* = {(=2,-2)7,(=3,57, (10, =6)" }. Let x(1) = (t,1)7,

where ¢ > 0. It is seen that |Ax () — |x(t)| — b|| = ||b||, while distx+(x(¢)) tends to
infinity as t — oo.

In the next theorem, we give a sufficient condition under which the global error
bounds hold.

Theorem 12 Let X* be non-empty. If zero is the unique solution of Ax — |x| = 0, then
there exists k > 0 such that

distx+(x) < k||Ax — |x| — b||, Vx € R". (33)

Proof The idea of the proof is similar to that of Theorem 2.1 in [34]. Suppose to the
contrary that (33) does not hold. Hence, for each k € N, there exists x* such that

Ix* — x| > distys (x) > k|| Ax* — |x*] — b, (34)

where X € X*. Due to the local error bounds property (32), there exists € > 0 such that
|Ax* — |x¥| — b|| > € for each k > ko, where kg is sufficiently large. Consequently,

| x* — %|| tends to infinity as k — oco. Choosing subsequences if necessary, we may

assume that ﬁ goes to a non-zero vector d. By dividing both sides of (34) by k||x*|

and taking the limit as k goes to infinity, we get
Ad —|d| =0,
which contradicts the assumptions. O
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7 Conclusion

In this paper, we studied error bounds for absolute value equations. We suggested
formulas for the computation of error bounds for certain classes of matrices. The
investigation of other classes of matrices may be of interest for further research. The
proposed formulas can be employed not only for the absolute value equations obtained
by transforming the linear complementarity problem, but also for the linear comple-
mentarity problem itself. In addition, we showed that the computation of error bounds,
except for 2-norm, for a general matrix is an NP-hard problem, and it remains an open
problem for 2-norm. To demonstrate importance of the error bounds, we applied them
in a convergence analysis of two methods used to solve the absolute value equations.

Acknowledgements The authors would like to thank two anonymous referees for their valuable comments
and suggestions which help to improve the paper considerably. The authors were supported by the Czech
Science Foundation Grant P403-18-04735S.

OpenAccess Thisarticleis licensed under a Creative Commons Attribution 4.0 International License, which
permits use, sharing, adaptation, distribution and reproduction in any medium or format, as long as you give
appropriate credit to the original author(s) and the source, provide a link to the Creative Commons licence,
and indicate if changes were made. The images or other third party material in this article are included
in the article’s Creative Commons licence, unless indicated otherwise in a credit line to the material. If
material is not included in the article’s Creative Commons licence and your intended use is not permitted
by statutory regulation or exceeds the permitted use, you will need to obtain permission directly from the
copyright holder. To view a copy of this licence, visit http://creativecommons.org/licenses/by/4.0/.

References

1. Abdallah, L., Haddou, M., Migot, T.: Solving absolute value equation using complementarity and
smoothing functions. J. Comput. Appl. Math. 327, 196-207 (2018)

2. Barrios, J., Cruz, J.B., Ferreira, O.P., Németh, S.Z.: A semi-smooth Newton method for a special
piecewise linear system with application to positively constrained convex quadratic programming. J.
Comput. Appl. Math. 301, 91-100 (2016)

3. Berman, A., Plemmons, R.J.: Nonnegative Matrices in the Mathematical Sciences, Classics in Applied
Mathematics, vol. 9. SIAM, Philadelphia (1994)

4. Boyd, S., Vandenberghe, L.: Convex Optimization. Cambridge University Press (2004)

5. Burke, J.V., Deng, S.: Weak sharp minima revisited, part II: application to linear regularity and error
bounds. Math. Program. 104(2-3), 235-261 (2005)

6. Burke, J.V., Ferris, M.C.: Weak sharp minima in mathematical programming. SIAM J. Control Optim.
31(5), 1340-1359 (1993)

7. Chen, X., Xiang, S.: Computation of error bounds for P-matrix linear complementarity problems.
Math. Program. 106(3), 513-525 (2006)

8. Chen, X., Xiang, S.: Perturbation bounds of P-matrix linear complementarity problems. SIAM J.
Optim. 18(4), 1250-1265 (2007)

9. Clarke, F.H.: Optimization and Nonsmooth Analysis, Classics in Applied Mathematics, vol. 5. SIAM,
Philadelphia (1990)

10. Cottle, R.W., Pang, J.S., Stone, R.E.: The Linear Complementarity Problem. SIAM (2009)

11. Coulibaly, A., Crouzeix, J.P.: Condition numbers and error bounds in convex programming. Math.
Program. 116(1-2), 79-113 (2009)

12. Cruz, J.B., Ferreira, O.P.,, Prudente, L.: On the global convergence of the inexact semi-smooth Newton
method for absolute value equation. Comput. Optim. Appl. 65(1), 93—108 (2016)

13. Fabian, M.J.,Henrion, R., Kruger, A.Y., Outrata, J.V.: Error bounds: necessary and sufficient conditions.
Set-Valued Var. Anal. 18(2), 121-149 (2010)

@ Springer


http://creativecommons.org/licenses/by/4.0/

112

M. Zamani, M. Hladik

14.

17.

18.
19.

20.

21.

22.
23.

24.

25.

26.

27.

28.

29.
30.

31.
32.

33.

34.

35.

36.

37.

38.
39.

40.
41.
42.
43.

44.

Facchinei, F.,, Pang, J.S.: Finite-Dimensional Variational Inequalities and Complementarity Problems.
Springer (2007)

. Fiedler, M., Nedoma, J., Ramik, J., Rohn, J., Zimmermann, K.: Linear Optimization Problems with

Inexact Data. Springer, New York (2006)

. Garcfa-Esnaola, M., Pefia, J.M.: A comparison of error bounds for linear complementarity problems

of H-matrices. Linear Algebra Appl. 433(5), 956-964 (2010)

Hendrickx, J.M., Olshevsky, A.: Matrix p-norms are NP-hard to approximate if p # 1, 2, co. SIAM
J. Matrix Anal. Appl. 31(5), 2802-2812 (2010)

Higham, N.J.: Accuracy and Stability of Numerical Algorithms. SIAM, Philadelphia (2002)
Hiriart-Urruty, J.: Mean value theorems in nonsmooth analysis. Numer. Funct. Anal. Optim. 2(1), 1-30
(1980)

Hladik, M.: Bounds for the solutions of absolute value equations. Comput. Optim. Appl. 69(1), 243-266
(2018)

Hladik, M.: An overview of polynomially computable characteristics of special interval matrices. In:
Kosheleva, O., et al. (eds.) Beyond Traditional Probabilistic Data Processing Techniques: Interval,
Fuzzy etc. Methods and Their Applications, Studies in Computational Intelligence, vol. 835, pp. 295—
310. Springer, Cham (2020)

Horn, R.A., Johnson, C.R.: Matrix Analysis, 2nd edn. Cambridge University Press, Cambridge (2013)
Johnson, C.R.: A Gersgorin-type lower bound for the smallest singular value. Linear Algebra Appl.
112, 1-7 (1989)

Kolotilina, L.Y.: Bounds for the infinity norm of the inverse for certain M-and H-matrices. Linear
Algebra Appl. 430(2-3), 692-702 (2009)

Kauttler, J.R.: A fourth-order finite-difference approximation for the fixed membrane eigenproblem.
Math. Comput. 25(114), 237-256 (1971)

Li, C., Cvetkovi¢, L., Wei, Y., Zhao, J.: An infinity norm bound for the inverse of Dashnic-Zusmanovich
type matrices with applications. Linear Algebra Appl. 565, 99-122 (2019)

Luo, Z.Q.: New error bounds and their applications to convergence analysis of iterative algorithms.
Math. Program. 88(2), 341-355 (2000)

Luo, Z.Q., Tseng, P.: Error bound and convergence analysis of matrix splitting algorithms for the affine
variational inequality problem. STAM J. Optim. 2(1), 43-54 (1992)

Mangasarian, O.: Absolute value programming. Comput. Optim. Appl. 36(1), 43-53 (2007)
Mangasarian, O.: A generalized Newton method for absolute value equations. Optim. Lett. 3(1), 101—
108 (2009)

Mangasarian, O., Meyer, R.: Absolute value equations. Linear Algebra Appl. 419(2-3),359-367 (2006)
Mangasarian, O.L.: Absolute value equation solution via concave minimization. Optim. Lett. 1(1), 3-8
(2007)

Mangasarian, O.L.: A hybrid algorithm for solving the absolute value equation. Optim. Lett. 9(7),
1469-1474 (2015)

Mangasarian, O.L., Ren, J.: New improved error bounds for the linear complementarity problem. Math.
Program. 66(1), 241-255 (1994)

Moraca, N.: Bounds for norms of the matrix inverse and the smallest singular value. Linear Algebra
Appl. 429(10), 2589-2601 (2008)

Neumaier, A.: Interval Methods for Systems of Equations. Cambridge University Press, Cambridge
(1990)

Ortega, J.M., Rheinboldt, W.C.: Iterative Solution of Nonlinear Equations in Several Variables. SIAM
(2000)

Pang, J.S.: Error bounds in mathematical programming. Math. Program. 79(1-3), 299-332 (1997)
Qi, L., Womersley, R.S.: On extreme singular values of matrix valued functions. J. Convex Anal. 3,
153-166 (1996)

Robinson, S.M.: Some continuity properties of polyhedral multifunctions. In: Mathematical Program-
ming at Oberwolfach, pp. 206-214. Springer (1981)

Rohn, J.: Systems of linear interval equations. Linear Algebra Appl. 126(C), 39-78 (1989)

Rohn, J.: Computing the norm || Al 1 is NP-hard. Linear Multilinear Algebra 47(3), 195-204 (2000)
Rohn, J.: A theorem of the alternatives for the equation Ax + B|x| = b. Linear Multilinear Algebra
52(6), 421-426 (2004)

Rohn, J.: On Rump’s characterization of P-matrices. Optim. Lett. 6(5), 1017-1020 (2012)

@ Springer



Error bounds and a condition number for the absolute... 113

45.

46.
47.

48.

49.

50.

SI.

52.

53.

Rohn, J., Hooshyarbakhsh, V., Farhadsefat, R.: An iterative method for solving absolute value equations
and sufficient conditions for unique solvability. Optim. Lett. 8(1), 35-44 (2014)

Schrijver, A.: Theory of Linear and Integer Programming. Repr. Wiley, Chichester (1998)

Solodov, M.V.: Convergence rate analysis of iteractive algorithms for solving variational inequality
problems. Math. Program. 96(3), 513-528 (2003)

Varah, J.M.: A lower bound for the smallest singular value of a matrix. Linear Algebra Appl. 11(1),
3-5(1975)

Wang, H., Cao, D., Liu, H., Qiu, L.: Numerical validation for systems of absolute value equations.
Calcolo 54(3), 669-683 (2017)

Wang, H., Liu, H., Cao, S.: A verification method for enclosing solutions of absolute value equations.
Collectanea Math. 64(1), 17-38 (2013)

Wu, S.L., Li, C.X.: The unique solution of the absolute value equations. Appl. Math. Lett. 76, 195-200
(2018)

Zamani, M., Hladik, M.: A new concave minimization algorithm for the absolute value equation
solution. Optim. Lett. 15(6), 2241-2254 (2021)

Zhang, C., Wei, Q.: Global and finite convergence of a generalized Newton method for absolute value
equations. J. Optim. Theory Appl. 143(2), 391-403 (2009)

Publisher’'s Note Springer Nature remains neutral with regard to jurisdictional claims in published maps
and institutional affiliations.

@ Springer



	Error bounds and a condition number for the absolute value equations
	Abstract
	1 Introduction
	1.1 Organization and contribution of the paper
	1.2 Basic definitions and preliminaries

	2 Error bounds for the absolute value equations
	2.1 Condition number of AVE for 2-norm
	2.2 Condition number of AVE for infty-norm

	3 Error bounds and a condition number of AVE related to linear complementarity problems
	4 Relative condition number of AVE
	5 Error bounds and convergence analysis
	6 Error bounds for the absolute value equations with multiple solutions
	7 Conclusion
	Acknowledgements
	References




