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t € (0,2) is a continuously F(réchet)-differentiable merit function. By this, the second-order
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Second-order cone is shown to be a solution of the SOCCP.
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1. Introduction

Let H be a real Hilbert space endowed with an inner product (-, -). The complementarity problem CP(K, T) in H is, for
any given closed convex cone K € H and a continuously F(réchet)-differentiable mapping T : H — H, to find a vector x € H
such that

xeK, Tx)eK* and (x,T(x)=0 (1

where K* :={x e H | (x,y) > 0 Vy € K} is the dual cone of K. A closed convex cone K in H is called self-dual if K coincides
with its dual cone K*; for example, the non-negative orthant cone R" := {(x1,...x;) € R" [xj >0, j=1,2,...,n} and
the second-order cone (also called Lorentz cone) K" := {(r,x") € R x R"™! | r > |¥'||}. This paper is concerned with the
complementarity problem associated with the infinite-dimensional second-order cone K in 7 which is closed, convex and
self-dual (see Section 2 for its definition). The problem, denoted by CP(K, T), is to find an x € K such that

xeK, Tx)eK and (x T(x))=0. (2)

This class of problems arises directly from the optimality conditions of certain types of infinite-dimensional optimization
problems such as the one in [9], which is the reformulation of a min-max optimization problem with linear constraints in
a Hilbert space.
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Recently, nonlinear symmetric cone optimization and complementarity problems in finite-dimensional spaces such as
semidefinite cone optimization and complementarity problems, second-order cone (SOC) optimization and complementarity
problems, and general symmetric cone optimization and complementarity problems, become an active research field of
mathematical programming. Taking SOC optimization and complementarity problems for example, there have proposed
many effective solution methods, including the interior point methods [1,15,18,19], the smoothing Newton methods [4,8,
10], the semismooth Newton methods [14,16], and the merit function method [5,2]. However, to our best knowledge, there
are few works about nonlinear symmetric cone optimization and complementarity problems in infinite-dimensional spaces
except [9], in which with the ]JB algebras of finite rank primal-dual interior-point methods are presented for some special
type of infinite-dimensional cone optimization problems.

In this paper, we consider a merit function method for solving the problem CP(K, T). The method aims to seek a smooth
merit function ¥ : ' H x H — R satisfying

i, y)=0 & xeK, yeK, (x,y)=0, (3)

and reformulates the problem CP(K, T) as a smooth minimization problem

min¥ (x, T (x 4
min ¥ (x, T(x) 4)
in the sense that x* is a solution of CP(K, T) if and only if x* solves (4) with zero optimal value. We call such ¥ a merit
function associated with K. Like handling complementarity problems in finite-dimensional spaces, we seek a merit function
associated with K with a complementarity function (C-function for short) associated with K. Specifically, a mapping & :
‘H x H — H is called a C-function associated with K if for any x, y € H,

P(x,y)=0 < xeK, yeK and (x,y)=0.

Clearly, the squared norm of & induces a merit function associated with K.
When H is the Euclidean space R”, the Fischer-Burmeister (FB) and natural residual (NR) C-functions associated with
the SOC K" [8] are respectively defined as

2
P (X, y) := (X2 + y2)1/ —(x+y) Vx,yeR" (5)

and

PNR(X, Y) =X — (X —Y)4 Vx,y eR", (6)

“w_n

where x? = x  x with “e” means the Jordan product in R", x1/2 with x € K" is a vector such that x!/? e x1/2 = x, and
(x)4 denotes the projection onto K". The function &g was well studied in [5,17], and particularly its squared norm was
shown to be a smooth merit function in [5]. Since the squared norm of @yR is not differentiable, it is often involved in the
smoothing methods for the SOCCPs [4,10]. The above two C-functions are subsumed in Kanzow and Kleinmichel C-function
associated with K":

B (x,y) =[x =y +2txey]P —(x+y) Vx yeR" (7)

where t is an arbitrary but fixed real number from [0, 2). This function was studied in [3] and its squared norm with
t € (0,2) was shown to be continuously differentiable. Note that, when n =1, &g, &ng and &; reduce to the FB NCP-
function [7], the minimum function [12], and the Kanzow and Kleinmichel NCP-function [11], respectively.

To define these C-functions in the Hilbert space H, we introduce the Jordan product associated with the cone K, and
extend the Kanzow and Kleinmichel C-function defined in (7) to H and show that it satisfies the property (3) for each
t € [0,2). In Section 4, we prove that the squared norm of this class of C-functions with t € (0, 2) are continuously F-
differentiable in H x H. Note that the corresponding results in [3,5] were proved by the spectral factorization of vectors,
but here we shall not formally use this concept. In Section 5, under the monotonicity assumption, we establish that every
stationary point of the unconstrained minimization problem involving this class of merit functions is a solution of CP(K, T),
which generalizes the results of [3, Prop. 4.1] and [5, Prop. 3].

Throughout this paper, || - || denote the norm induced by the inner product (-, -) in H. For any given Banach spaces X
and ), let £L(X,)) denote the Banach space of all continuous linear mappings from X into )). We simply write £(X, X) =
L(X) and denote GL(X) by the set of all invertible mappings in £(X). The norm of any | € £L(X,)) is defined by || :=
sup{|ll(x)|| | x € X and ||x|| = 1}. In addition, for any self-adjoint linear operator [ from X — X', we write | > 0 (respectively,
[ >=0) to mean that [ is positive definite (respectively, positive semidefinite).

2. Lorentz cone and Jordan product
This section is devoted to introducing the Lorentz cone K mentioned above which is the unique self-dual cone in a family

of pointed closed convex cones K in H. Every cone in K is the image of K under some mapping in GL(?). Associated with
the self-dual closed convex cone, the Jordan product is introduced into the Hilbert space H.
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For every integer n > 1, the Lorentz cone K" given in Section 1 can be written as

1
K" := {xeR” (x,e) > —||x||} withe = (1,0) e R x R"1.

V2

This motivates us to consider the following closed convex cone in the Hilbert space H:

K, r:={xeH | (x,e) >rllx||}

where e € ‘H with |le| =1 and r € R with 0 <r < 1. Observe that K(e,r) is pointed, i.e., K(e,r) N (—K(e,r)) = {0}. Let
(e)L:={xeH| (x,e) = 0}. Then any x € H can be written as x = + Ae with X’ € (e)* and A € R. By noting that

x,e)>rlx| < A}r(Hx’Hz—i—Az)l/z & A=

)

r /
il

the closed convex cone K(e,r) can be expressed as

K, r) = {x/+)\ee7—{‘x’e (e)* and A > ;HX/H}
V1-12

Proposition 2.1. For any unit vector e € H and 0 < r < 1, the dual cone of K(e,r) is K(e, ~/1 —r2). Hence, the cone K (e
X +xreeH|Ar=>|X|}is self-dual.

1y
)=

Proof. Let x=x+ e € K(e,~/1—r2) and y =y’ + e € K(e,r) be arbitrary. Since rp > ||X'| - |y'|l, we have (x,y) >
(', ¥y + x|l - Ily']l > 0. This proves that

K(e.v/1—=r2) C K*(e,n).

Conversely, let x = x'+ e € K*(e, r) be arbitrary, and we will prove x € K(e, v/1 —12), i.e., A > r~1/1 = r2||x'|.. This is trivial
when x’ = 0. When x’' # 0, by considering the element v = —r~1+/1 —r2x’ + ||¥/||le of K (e, r), we have

0<(x,v) = (A —rV1=r2¥])|¥

which implies the result. The proof is complete. O

)

Note that the unit vector e € H is not unique. Every unit vector e determines a Lorentz cone K (e, %). In this work, we
consider a fixed unit vector e and write

K:K(e, %) — ¥t reeH|az ¥}

Unless stated otherwise, we shall alternatively write any x € 7{ as x =x’' + e with X’ € (e) and A = (x, e). This expression
is needed for stating many results and simplifying the computation in the subsequent analysis. In addition, for any x, y € H,
we shall write x =k y (respectively, x =k y) if x — y € int K (respectively, x — y € K).

Next we show that the solution sets of complementarity problems associated with any K(e,r) are related to those
associated with K via the mappings in GL(H).

Lemma 2.1. For any given 0 <r,s < 1, let A 5) : H — H be the mapping defined by

1_szx’—i—Ske VX +reeH
V1-r? r '

Then, the following statements hold.

A(r’s) (X/ + Ae) =

(a) Ag,s) € GL(H) with A(_r}s) = A, and Aq sy maps K(e,r) onto K (e, s).
(b) Let Ar:= A, Ly Ifr2 +52 =1, then (Ar(X), As(y)) = 5= (x, y) forallx, y € H.
'V2

s

Proof. (a) It is clear that A s is linear and A(_rfs) = Ags,p. For ¥ € (e)* and 1 €R,

1-—

s2 §2 2
m,r—z}”x’—i-keH .

1— 2
| Ay (X +2€) | = ——

2
— ||x’H2 + i_z)‘z < max{

This proves the continuity of A 5. Also, A5y maps K(e,r) onto K(e,s) by noting that
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X +xreeAgs(Ke.r) & Asn(X¥ +2e)eK(e,r)
A r Vi-r2
¢ T2 ==l
s V1-12 J1-5
S
A= ——|¥|.
m” |

(b) We write x=x"+ Ae and y =y’ + ue. Then,

<

Ar(X + 2e) = LezLx’—i—

A
_e’
,/2(1 —r2 ﬁr V2s J2r
1
Ay +ne)= 2=y + o= —y+

"
V2 =12 J2r ﬁse'

Now, the assertion follows immediately by a direct computation. O
From Lemma 2.1, we immediately obtain the following proposition.

Proposition 2.2. Let 0 < r,s < 1 be such that r*> +s*> =1, and T : H — "H be given.

(a) A point x € H solves the problem CP(K (e, 1), T) if and only if A,(x) solves the problem CP(K, Aso T o Ar—l).
(b) If ® : ' H x H — 'H is a C-function associated with K, then the mapping ®,(x, y) := @ (A;(X), As(y)) is a C-function associated
with K (e, r).

Next we introduce the Jordan product associated with the Lorentz cone K. For any x=x'+AeeH and y=y' + ue e H,
we define the Jordan product of x and y by

xey:=(ux' +1y')+ (x, y)e, (8)

and write x2 = x e x. Clearly, when H = R" and e = (1,0) € R x R"!, this definition is same as the one given by [6,
Chapter II]. By the definition in (8) and a direct computation, it is easy to verify that the following properties hold.

Property 2.1.

(i) xey=yexand xee=x for all x, y € H.

(ii) (x+y)ez=xez+yeozforallx, y, zeH.

(iii) (x,yez)= (y xez)=(z, x.y) for all x, y, z € H.

(iv) For any x =X+ e € H, X2 =xex=2)1x"+ ||x|?e € K and (x%, e) = |Ix||.

(v) If x=x'+ re € K, then there is a unique x!/? € K such that (xl/z)z—x where

if x = A+ VA2 — X2
x]/z _ {0 if x 0, with 7 = + ”X ” )

X'/(2T) + e otherwise 2 ®

(vi) Every x =X + Ae € H with A2 — ||x’||> % 0 is invertible w.r.t. the Jordan product, i.e., there is a unique point x~! €

such that xe x~! = e, where
1 X +xe
= 10
22— |x||? (10)
Moreover, x € intK if and only if x~! e int K.
Associated with every x € H, we define a linear mapping Ly from H to H by
Lyy:=xey foranyyeH. (11)

Clearly, Ly € L(H). Also, the mapping possesses the following favorable properties.

Lemma 2.2. For any x € H, let Ly € L(H) be defined as above. Then, we have

(@) x>x0 & Ly>0andx>x 0 & Ly =0.
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(b) Ifx=x"+ Ae with A # 0 and |A| # || X' ||, then Ly € GL(H) with the inverse given by
Lly=2"1y = (x L yX)+{x",yle foranyy=y +pee™H. (12)

Proof. (a) Fix any x = X' + Ae € H. It suffices to prove the first equivalence, and the second equivalence follows from the
first equivalence and the closedness of K. Note that Ly > 0 if and only if (h, Lyh) > 0 for any h =h’ + &e € H\{0}, whereas

(h,Lehy >0 & A|0|° +2£(x, 1)+ 2&2 > 0
& A>0 and 4.0} —2|W|* <0

& A>0 and |[¥| <2

(b) To prove Ly € GL(H), it suffices to prove that Lyy =0 for some y =y’ + e € H implies y = 0. Indeed, since Lyy =0
implies ||x e ¥ =0, which is equivalent to

AY +py =0 and (¥,y)+ru=0.

Since A s 0, from the first equality we have y’ = —A~1ux’. Substituting it into the second equality yields . =0, and so
vy’ =0. A direct computation verifies (12). O

3. Kanzow-Kleinmichel merit function

In this section, we will extend Kanzow-Kleinmichel C-function in (7) to the real Hilbert space H, and present some
technical lemmas that will be used in the subsequent analysis. Let t be an arbitrary real number in [0, 2). Define the
mapping &; : H x H — H by

1/2
Be(x, y) =[x = y)? +2txe )] = (x+ ). (13)
Note that, for any t € [0,2) and any x,y € H,

x— Y2 +2t(xey) = (x+(t—1y)’ +t2—0)y? € K. (14)

Hence, the function @; is well defined. It is easy to see that when t =1 and t =0, &; reduces to the FB and the NR
C-function associated with K, respectively.

To show that each @; is a C-function associated with KK, we need the following result which is an infinitely dimensional
version of [8, Prop. 2.1]. The proof given in [8] was based on the geometry of vectors in Euclidean spaces, that is, the notion
of an angle between vectors. We here give another proof without using this notion.

Lemma 3.1. For any x, y € 'H, the following statements are equivalent:

(@) xeK,yeKand (x,y) =0.

(b) xeK, yeKandxey=0.

(c)x+yeKandxey=0.

(d) It holds that (i) x =0, y € K; or (ii) x € K, y = 0; or (iii) x € 0K, y € 9K and (x, y) =0, where 0K :={X' + e ¢ H | A= ||X'||}
denotes the boundary of K.

Proof. Clearly, (b) = (c) and (d) = (a). We need to prove (a) = (b) and (c) = (d).
(a) = (b). Write x =%+ xe and y = y’ + pe. By (8) and (x, y) =0, we have x e y = (ux' + Ay’). Since A > ||¥'| and
w1yl by x,y € K, it follows that

|ax +ay'|* = ¥ |* — 2222 + 22|y'))* <o,

and ux’ + Ay’ =0 follows. Thus, we obtain x e y = 0, and hence (a) implies (b).

(c) = (d). Since x e y =0 implies [[(ux' + Ay") + (x, y)e|? = [|ux’ + Ay'||2 + (x, y)> =0, we have (x,y) =0 and
ux' +1y ' =0.1f A=0, u #0, then from ux’'+1y’ =0 and (x, y) =0, we get x¥' =0, and then x = 0. Together with x+y € K,
we obtain y € K, and so case (i) holds. If A #0, w =0, a similar argument yields that case (ii) holds. If A = u =0, then
from x + y € K it follows that ||x’ + y’|| = 0. This along with (x, y) =0 and A =0, u =0 yields that ¥’ =0 and y’ =0, and
consequently, x = y = 0. Hence, cases (i), (ii) and (iii) hold. Now, assume that Au # 0. From ux'+ Ay’ =0 and (x, y) =0, we
obtain A% = ||x'||2 and pu? = ||y’||2. This, together with x+y € K, i.e. (A + )% > |x' + y'||, implies Ap > (X, y') = —Au, and
hence Ap > 0. Since A+ > ||x' + y'||, we get A >0 and p > 0. Thus, A = ||¥'|| and @ = ||y’||, which implies that x, y € K.
That is, case (iii) follows. O

)2
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Let ¥; : ' H x H — R, denote the squared norm of the function &;, that is,

W(x, y) =@,y Yxyen.

From the expression of @; and Lemma 3.1, it follows that

U(x,y)=0 & P(x,y)=0 & x+yeK and (x—y)’+2t(xey)=(x+y)>
< x+yeK and xey=0
< xekK,yekK, (x,y)=0.

These equivalence immediately implies the following result.

Proposition 3.1. The functions ®; and ¥; are respectively a C-function and a merit function associated with K.

In what follows, we provide some necessary technical lemmas that will be used later.

Lemma 3.2. Forany given 0 <t <2, x=x'+Ae € Hand y =y’ + e € H, we have

x—y)’+2txey)cdK < x*+y?eiK

s lwl=y
= Ay =ux.

& =¥

.=y

(15)

(16)

Proof. Using || = |IX'|l, || = |y'|| and A = (¥, y'), it is easy to verify ||Ay’ — ux'||2 = 0. So, the implication in (16) holds.

Now we prove the second equivalence. Noting that

X+ y? =20+ py') + (Ix1% + l1yl%)e,
2|ax + py'| <2 ax | 2wy || < x4l 12

we have x* + y* € 9K if and only if [IX||* + [|yI* = 21X + 2[4yl = 20Ax + 'l ie., (Al = IX'D* + (el = 1Y'D* =0

and [|AX|| + |wy'|l = IAX + y’|l. Thus, we have

X+y’edk o =|¥

sl =1y 2l y) =1l - X - Y]
We may argue that, when |A| = ||x|| and || = ||y’||, there holds that

Y ) =l X - Y] e ar=KLY).

Indeed, if the equality on the right hand side holds, then Ap (X', y') = A>u? = [Au| - |X|| - |||, which implies the equality
of the left hand side. Assume that the equality of the left hand side holds. If A =0 or ||X'|| - ||y’| =0, then x =0 or
y=0, and thus A =0= (¥, y’); and if At £ 0 and ||X'| - ||y'|| £ 0, using A (X', y') = [Ap] - |X¥'|| - |y’ > O then yields that
(X, ¥y =1X1 - Iy | = |Au| and (x', ¥') = Au. This proves that the equality of the right hand side holds, and the second

equivalence in (16) follows.
To establish the first equivalence in (16), it suffices to prove that

x—y)P+2(xey)cdK & |A|=|¥]

Cpl=y]. aw=.y)
Recall that (x — y)2 4+ 2t(x e y) = (x + (t — 1)y)% + (/T2 — ) y)2. By the result above,

X—y?+2xey) €dK & [p+C—Du|=[¥+c-Dy]. Iul=]y
w4 = Dp) =X + -1y, y).

Taking into account that |u| = ||y’|| implies the following equivalences

’

==X +a-1y| < 22+20¢—Drp=|x|*+20—-DK,y),
ph+C—Du)=K+t-1y.y) & =K.y

we immediately obtain (17). Thus, the proof is complete. O

The following lemma is essentially proved in [5, Lemma 3]. We give a simpler proof.

(17)
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Lemma 3.3. For j =1, 2, let x; :x/j +Aje e H.IfAx] 4 Aax, #0. Then for j =1, 2,

2 2
<A-+(—1)’<7MX1+AZX2 ’>>
! 21X + Aaxy ]

MX] + A2X,
TIaax, + x|
< Ixa 112 + %211 + 2(=1)7 | A1) 4 22% .

x+( 1)Ia;

Proof. It suffices to prove the inequalities for j = 1. The first inequality holds trivially since [(v, w)| < |v| - [|w]| for all
v, w € ‘H. The second inequality is proved as follows.

(M1}, AXy + daxy) + AT

, )»1)(1 + A2x,, H 2
X1 —
”)\17(1 + )\2X2” |)¥1X1 + AZXZ [
2()»2)(/2, )»1)(/] + )»zx/z)
IA1x] + Aax5 |l

X117 = 2[21x] + 2% | + 20220 ||

= [Ix1 11> — 2| 21%; + A2x || +

<
lxa 1 = 2| Xy + 2% | + %2012,

where the last inequality is using [|x2]|?> = A% + ||x, ||2. Thus, the proof is complete. O

To end the contents of this section, we recall the concept of F(réchet)-differentiability and present some continuously
F-differentiable mappings for later use. For given Banach spaces X and ), a mapping f from a nonempty open subset X of
X into Y is said to be F-differentiable at x € X if there exists Iy € £(X,))) such that

lim fG&x+h)— f(x) —Ikh —o.
h—0 Al

and I is called the F-differential of f at x, written by f’(x). When f is F-differentiable at every point of X, we say that f
is F-differentiable on X. If f is F-differentiable on a neighborhood U C X of a point xp € X, and if, as a mapping from U
into the Banach space £(X,)), the mapping x — f’(x) is continuous at xg, then f is said to be continuously F-differentiable
at xp. The mapping f is called continuously F-differentiable on X if it is continuously F-differentiable at every point of X.
Note that if f € £(X,)), then f is continuously F-differentiable on X with f’(x) = f for every x € X, i.e,, f'(x)v = f(v)
for all v € X. By the definition, it is easy to verify the continuous F-differentiability of the mappings given below.

Example 3.1.

(i) f(x)=(x,e) for any x € H with f'(x)v = (v,e) for all v € H.
(ii) f(x) =x— (x,e)e for any x € H with f'(x)v=v — (v,e)e for all v e H.
(iii) f(x) =x*>=xex for any x € H with f'(x)v =2xev for all v e H.
(iv) f(x) = ||x]|? for any x € H with f'(x)v =2(x, v) for all x, v € H.
(v) f(x) = x|l = (x,x)1/% for any x € H. Such f is continuously F-differentiable only on 7 \ {0} with f’(x)v = “17”(){, v) for
all veH.

4. Smoothness of merit function

This section is devoted to establishing the continuous F-differentiability (smoothness) of ¥;. For this purpose, we first
investigate the F-differentiability of two special mappings defined as in the following two lemmas, respectively.

Lemma 4.1. Let o (x) := x'/2 for any x € K. Then, the following statements hold.

(a) o is continuously F-differentiable on int KK, and for all v € H,

VWP i iy V= (0ele

o' X)v =
®) 2T 2T

where T is given as in (9).
(b) Forevery x € intK, 20’ (x)v = La(x)vfor allveH.
(c) Forevery x € intK, the F-differential 6’ (x) is a self-adjoint operator in L(H), i.e., (¢’ (X)v, w) = (v, o’ (x)w) forall v, w € H.
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Proof. (a) Recall that o(x) = % + te for x=x"+ Ae € K\ {0}. Since T as a mapping of x € K\ {0} is F-differentiable
on intK, the function o is F-differentiable on intKK. The differential of o is computed as follows. Taking into account
272 = A1+ /A2 — |x/||2, by Example 3.1 it is not hard to calculate that for all v € ,

AMv,e)—(v,¥) (v,2r% —X))

N TN o T P

417 (X)v = (v,e) +

and consequently,

1 X 1

' (X)v = 7<re - v> =-{x712,v).
2/ —lxP\ 2t ]2

Together with the expression o (x) = 2'1: _ + te, we obtain that
-7/ (x)v 1
o' (xX)v = % X+ 2—( —(v,e)e) + (tT'(x)v)e
x1/2y X 1
— + e —(v—{(v,e)e
<2 + >+ 5o (v—(v.ele)
||x’|| x 124 —(v,ee). (18)

We next prove that the F-differential o is continuous at any given point a =a’ + «e € int K. For any x = x’' + Ae € intK, we
write

22— x|
2T1(x)

Then, from the last equality in (18), it follows that for all v € H,

TX)=1= and px) =

1 1
2t1(x)  27(0)

<[P —p@][- VAV [+ p@ - [T = a2 )] T

1 1
|{a—1/2 = 1/2 _ 4172 _ - .
+p@ - [{a % v)| - |x a2 + 2t(x)  2t(a) vl
5 - vl
T(x) 2t(a)

+p@- [ —a 2 (]2 + a2 ) - v,

v = tv.ele]

o’ @v —o’(@v| < |peox V2, v)x 12 — p(@{a™2, v)a~ 2| +

<[p@ —p@|- x 2 - Ivil+

This implies that

1
2t1(x)  27(a)

+p@ - [x 2= a2 (2] + a2,

lo'00 =o' @] < |peo - p@] - |12

and consequently |0’ (x) —o’(a)|| — 0 as x — a.
(b) From the second equality in (18) and Eq. (12), we obtain for any v =v’ +0e € H,

/

20’ (x)v = l(cr(x)‘l v)- (_X/ + te) + v = l(v’ —(o@™1v) X—) +lo@ L vle=L]
T ’ 2T T T BY - o0’

(c) For any given v, w € H, we write o’/(x)v = v and o’(x)w = wq. Then, by part (b), we have v =20 (x) ¢ v{ and
w =20 (x) e w1, and consequently

(o"ov, w)=2(vi,0(x) e wi)=2(c(x) e vi, wq)=(v,0 ()W)
This shows that o/(x) is a self-adjoint operator. The proof is completed. O
Lemma4.2. Forany x, y € Hand r € R, let ¥ (x, y) := 2((x* + y*)1/2, x +ry). Then,

(@) v is F-differentiable at every point (a, b) € H x H with a® + b? € K.
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(b) Forany givenx=x'+xecHand y =y + pe € H with x> + y* € 3K \ {0},

200+ 1)

Yr(x, Y) (v, w) = 210

(v, %)+ (w, y)) +2((x* + yz)l/z, vV +rw)

forall v, w € H. Furthermore, |[¥}(x, y)I| <41 + [rDv/I1xl12 + [ ¥ 1|2

Proof. (a) For any (x, y) # (0, 0), it can be seen that v, is F-differentiable at (0, 0) since

¥ (%, ) — (0, 0)| = 2[((® + ¥?) 2 x+ry)| 2/ IxI2 + 1712 - IIx + 1yl

Next, we consider the case where (a, b) # (0, 0). Write a =a’ + «e and b = b’ + Be. Since a® + b? € 9K, we have 2|aa’ +
Bb'|| = llall> + ||b|I® > 0. So, there exist a convex and bounded open neighborhood U of (a,b) in H x H and a constant
p > 0 such that ||Ax' + BY’|| = p for any (x,y) € U with x=x"+ 1e and y = y’ + pe. Notice that

)»Xl—i- /
@+ =Yt ype
T(X,y)

where

X2+ Nyl + VAUXIZ + 1y112)2 — 4]IAx + py'||?
T(X, y) = 3 .

Write

T =T ) = X1 + 1y 1% + 21D [2ax + py'| for j=1,2.

It is not difficult to verify that

/ / ] / —
T(X,y)= vatyn and = L2 o . (19)
2 T(X,y)  2[AX +puy|
Consequently,
)\,x/ + !
Ur(x,y) = 2<7My,><’ + ry/> +21(x, y)(A +110)
T(X, )
w4py
= W2 —vT )<—, X+ry' )+ (VT + VT2 +r)
A%+ wy'|l
=p1(x,y) +2(x,y)
where

A oax 4+ uy )
) | _ i / / _
Qjx,y) = r](x,y)<k+ru+( 1) <||Ax’ MY’Il’x +ry forj=1,2.

Since Ax' + ny’ # 0 for any (x, y) € U, the mappings

x> |[AX+py| and x,y)— H)\x’—i-/Ly’Hfl

are continuously F-differentiable on U, and then /72(x,y) is continuously F-differentiable on U since 72(x,y) > 0 for
(x,y) # (0, 0). Hence, ¢, is continuously Fréchet differentiable on U. To prove that ¢; is F-differentiable at (a, b), we let

g(x,y)
g I
hx,y):=x+ry’.  @3x.):=fxy) —(px. y).h(x. y))

fxy)=r+run, gxy)=rax'+pny, pxy =

for any (x, y) € U with x=x"+ Xe and y =y’ + ue. Then,

(% y) = IXI> + lylII* — 2| g, »)| and @1(x, y) = T1 (% Y)@3(x, y). (20)
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By Example 3.1, it is not hard to calculate that for any (v, w) € H x H,

f'xy)(v,w)=(v,e)+r(w,e),
gx W, w)=2av+(v,e)(x' —xe) +uw + (w,e)(y — ue),

, _gxnv,w) (X Y, w), gk y))
px Y, w)= - 3

g, yll g,y
K, y)(v,w)=v —(v,e)e+rw —r{w,e)e.

g%, ¥),

Note that ||g(x, y)|| > p for all (x, y) € U. By the boundedness of U, there is a constant ¢ > 0 such that ||x|| + || y|| < c for all
(x,y) € U. Thus, for any (x, y) € U and any (v, w) € H x H, from the last four equalities it follows that

If &y w | <+ 1)vi+Iwll), R @, w | <+ 1) (v + wl),
, , 4 +
lg' o w)| <2c(vi+ Iwh). [P’ v w)| < M.
Consequently,

2(g'x, (v, w), g(x, ¥)) H
lgx, ¥l
L2c(Ivil+ wll) + 2| &', y) (v, wy|| < 6c(lIvil + wll),

lei . v, w)| = ”2<x, V) +2(y. w) —

o3 W) | < | f'@ @ w |+ '@y, w| - [hxy |+ [F ey v, w
<My ([IvIl+ lwl)
where Mq = 2(|r| + 1) +4p~'c?(|r| + 1). By the Mean Value Theorem, for any given (x, y) € U, there exists (%, ¥) € U on
the line segment joining (a, b) to (x, y) such that
lg3(x, ¥) — @3(a.b)| = |@3X. y)(x —a, y —b)| < My (lIx —all + ly — b))

We claim that ¢3(a, b) = 0. To see this, from Lemma 3.2, |a| = |d’||, || = ||b’|| and B = (d’, b’), which implies that ||aa’ +
Bb'|| = a? + B2, and

1 / 2 / / 2
@@, b)y=a+rp — m(a”a |”+ (ra + B){a’, b') +1B|b'|)
— (3 2 2 3\ _
=a+r1p a2+/32(a +ra‘B+ap’+rp’)=0.
This claim implies that
losx, ;)| <Mi(lIx—all + [y — bll) forany (x,y) € U. (21)

In addition, noting that t1(a, b) = 0 and applying the Mean Value Theorem to 71,

VT y) <Mz-/|x—al+|ly—>b| forany(x,y)eU, (22)

where M; = +/6¢. Now from Eqs. (20)-(22) it follows that, for any (x, y) € U,

1%, y) — @2(a,b)| = |1 (x, y)| < MiMa(IIx —all + |y — bl))*'?,

which says that ¢ is F-differentiable at (a,b) with ¢](a,b) being the zero mapping in L(H x H,R). So, ¥ is F-
differentiable at (a, b) with v//(a, b) = ¢} (a, b).
(b) From part (a), we know that v, (x, y) = ¢4 (x, y). To compute ¢/ (x, y), we write

X+ oy’

= h =2 LI Yy,
Pa(x,y) = f(x, ¥) +(p(x. ¥), h(x, y)) +ru+<||kx,+w,”,x +ry>

From the expression of @, (x, y), it follows that ga(x, y) = /T2(x, y) - ¢a(x, y). Hence,

T, (%, (v, w)
2Jn2(x, y)

for any v, w € ‘H. By the expressions of ¢4(x, y) and 12(x, ¥),

05, ) (v, w) = 04X, Y) +VT2(X, Y) - 94X, ) (v, W) (23)
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P4 (v, w) = f'(x, (v, w) +(p'x, y)(v, w), h(x, )) + (p(x, ), b (x, y) (v, w)),

T,(%, Y)(v, w) =2(v,x) + 2(w, y) + 2 (g x Y. w), g, y))' (24)
llgx, ¥l

Since [A] = [IX'll, [l = 1Y'll. 1A% + py'll = A2 + w2, (', y') = A by Lemma 3.2, we have

g,y =2 +u? Vo y) =2/x2+u? and @ux,y) =20 +1W).

Using these equalities and px’ = Ay’, it is not hard to calculate that for any v, w € H,

f'x, y)(v,w) =(v,e) +r{w,e) = (v+rw,e),

(p/(x’ y)(V, W), h(x, y)> — (g (X’ y)(V, W)s h(X7 y)) _ (g (X! y)(V, W)a f(x’ y))
llgx, ¥l llgx, ¥l

g(x,y)

lg(x, y)ll

A2+ u?)” (Ax +uy v+rw),

(g, ¥, hx, y))=0

—(v,e)e+rw —r(w, e)e>

(. y). 0 (x, »)(v, w)) = <
=

(g x v, w), gx y))=(Av, 1x + puy') + (v.e) - (X — re, Ax' + py')
+ (uw, X+ py') + (w,e) - (y — pe, Ax' + y')
= (v, 22X +apy' )+ a(v.e) (A% + w?) + (w, aux + w?y') + w(w, e) (A2 + pu?)
= (A2 + p?)(v.X)+ Ay, e) (A2 + p) + (A2 + 1) (w. ) + iw. e) (3% + 1)
= (3% + 1) ((v.x) + (w, y)).
Combining the last three equations with Eq. (24), it follows that

(X, Y)(v, w) =4(v,x) +4(w, y),

\/rz(x,y)soé(x,y)(v,w)=2\/kz+uz{<\/+rw,e>+ W H””VHW)}

A2+ p?

=2 A2+u2<7)\2—:_l;y +e, v+rw>

=2((x* + y2)1/2, v+rw),
where the last equality holds since t(x, y) = t2(x, ¥). This together with (23) yields that
200+ 1)
A2+ p?
oy, v, wy| <20+ ) (VI IxI+ w1y 1) + 24/ 1K1 + 1912 - v + 1w
41+ ) IXIZ + 1y 12 - IV + w2,

Together with ¢/ (x, y) = ¢}(x, y), we obtain the desired results. O

5%, y)(v, w) = ((vx) 4+ (w, ) +2((x* + y2)1/2, v+rw),

Next we use Lemmas 4.1 and 4.2 to establish the F-differentiability of ¥, and present the explicit formula for the
differential of ;. Note that, for any given point (x, y) € H x H, the differential ¥/(x, y) induces two continuous linear
mappings in £(H, R), which are v — ¥/(x, y)(v,0) and w — ¥/(x, y)(0, w) for v, w € H, called the partial derivatives of
¥, at (x, y) w.rt. x and y, respectively. It is well known that for any given [ € L(H, R) there is a unique point a € H such
that I(v) = (a, v) for all v € H. We let D1¥;(x, y) € H and D,¥:(x, y) € H be such that

(X, y)(v,0) = (D1¥:(x, y),v) and ¥/ (x,y)(0, w) =(D2%(x,y), w)

for all v, w € H. By identifying D1%(x, y) with the mapping v — ¥/(x, y)(v, 0), we shall call D1¥;(x, y) the partial deriva-
tive of ¥; at (x, y) w.r.t. x. Similarly, D,¥;(x, y) is called the partial derivative of ¥; at (x, y) w.r.t. y.

Theorem 4.1. The function ¥; with 0 < t < 2 is F-differentiable on H x H. Also,

(a) If (x, y) = (0, 0), then D1¥;(x,y) = DWW (x,y) =0 € 'H.
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(b) Ifx=x +xrecHandy =y + ue € H with x> + y? € 9K \ {0}, then

A t—1
D1 (x, y) = 2(# - 1)q>f(x, .
t—1DA
Dy (x, y)=2<% —1)q>f(x, v (25)

with T = /(A — )2 + 2tAp.

(c) If (x, y) € H x H with x> + y? € intK, then
D% (x, y) =2[(x+ (t — Dy) o L' D¢ (x, y) — Dr(x, y)],
DoWi(x,y) =2[((t = Dx+y) o L; '@ (x, y) — P¢(x. y)] (26)
with z=[(x — y)? + 2t(x @ y)]'/? and L;! defined as in Eq. (12).

Proof. For 0 <t < 2, we consider the mapping S; : H x H — H x H defined by
Se(x, y) = (x+ (t =Dy, Vt2 - 1)y).
Note that S; € GL(H x H) with the inverse given by

1-—t y
NP E MNP D

St_](x,y):(x+ ) foranyx, y € H,

and

BroST (% y) = (2 +y?) "2 = (x+ V2t —1y). 27)
Therefore, every &; is continuously F-differentiable on the open set

Q2:={x ) eHxH|x—y?+2t(xey) cintK} ={(x,y) e H x H|x* + y* € intK}, (28)

if the mapping (x, y) — (x2 + y®)1/2 is continuously F-differentiable on $2, where the second equality in (28) is due to
Lemma 3.2. Since the mapping x — x2 is continuously F-differentiable on #, the mapping (x, y) — x + y? is continuously
F-differentiable on H x . By Lemma 4.1(a), (x, ¥) — (x2 + y%)1/2 is then continuously F-differentiable on £2. It remains to
show that ¥ is F-differentiable on

I ={(x,y) eHxH|(x—y)?+2t(xey) €dK}={(xy) e H x H|x*+ y* € IK}. (29)
From Eq. (27), for any x, y € H,
WoST (. y) = || @0 ST )P = | (02 +y?) 2 = (x+ V2T — 1y)|?
= IX[1* + [IYII* = ¥ (x. y) + Ix+ ry])?

with r = +/2¢t=T — 1. Notice that the mapping x — ||x|| is continuously differentiable, whereas by Lemma 4.2(a) the mapping
Y¥r(x, y) is F-differentiable at every point of d£2. Therefore, ¥; is F-differentiable on the set 952.
(a) By Lemma 4.2, ¥/(0, 0) is the zero mapping in £(H x H,R), which implies that

D1¥:(0,0) = D2¥%:(0,0) =0€e H.

We next compute the partial derivatives of ¥; at points in H x H \ {(0, 0)}. From the definition of ¥, it follows that for
any x,y € H,

2
WX, y) =[x+ = Dy +t@=DlYI* = ¥r o Se(x, y) + X+ y|?
with r = +/2t=1 — 1. Therefore, for all v, w € H, we have

G x, v, W) =2(x+ =Dy, v+t —Dw)+ 262 — ) (y, w) — ¥/ (Se(X, ) 0 Se(v, w) +2(x + y, v + W),

which in turn implies that

(X, Y)(v,0) =2(2x +ty, v) — ¥/ (Sc(X, ¥)) 0 St (v, 0), (30)
W (%, y)(0, w) =2(tx + 2y, w) — (St (x, ¥)) 0 St (0, w). (31)
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(b) Let x=X +re € H and y =y’ + pe € H with x> + y% € 9K \ {0}, and write

a=x+(@¢—-1y, b=yt@-t)y, c=@¢—-Dx+y, and z=(a+b>
Note that z € 0K \ {0} and &¢(x, y) =z — (x+ y). It follows from Lemma 4.2(b) that

2(a +71B)
1/fr(a b)(V ) ﬁ ((a, V) + (b, W)) + Z(Z, v+ rW)
for all v,w e H, where « = (a,e) =A+ (t—1)u and g = = /t(2 —t)u. Since

a+rB=r+pn, o>+p2=1%> and v+(t-Dw+r/tQ-—tHw=v +w,

we have

Y (Se(x, ¥)) o Se(v, w) =@, b) (v + (t — Dw, VER —Hw) =

This means that

2(A

(S, ) 0 Se(v, 0) = # @, v) +2(2,v),
2(A

WL(St(x. 9)) 0 (0, w) = @ (e, w) +2(z, w).

Using Eqgs. (30) and (31), it then follows that

1 A A
SDIh( y) = 2x+1y = tM-a—z:(l— t'u)a—@t(x,y),

1
EDleIt(x, y)=tx+2y—

A A
+'u-c—z:<1— il
T T

)c — (X, ).

Now to obtain the two equalities in (25), it suffices to prove that

w @t(X, y) — (‘1 — ﬂ)a’
T T

—1DAr
E-Dr+p +“<Dt(x,y)=<1——+“>
T T

Since o = (a,e) and T = (z, e), we write a =a’ +ae and z= 27 + te with

4+ E=Dwx' + -1+ )y

ad=xX+@C-1y and ¢= =

Noting that &¢(x, y) =z — (x+ y), we readily have

A (t—Dp o
— (P& ). e)=—(T = u)—(l - >

On the other hand, since Ay’ = ux’ by Lemma 3.2, it is not hard to verify that

o A
rd =ax, na =ay’, ?(x’—i-y/) = #a/,
o A+(t—1 raa At —1 a
_Z/:u._ﬁ_ﬂ.u_:a”
T T T T T

and consequently

o N S o0
T(z X y)_<1 1’)

2(A;HL). W) +2(z, v + w).

171

(32)

The two sides show that the first equality in (32) holds. Using the similar arguments, we can prove that the second equality

in (32) also holds.
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(c) Write q(x, y) = x> + y2. Then, by the definition of o (x) given by Lemma 4.1,

Yr(x, y) = (0 (q(x, ¥)), x+ y).
Applying the Chain Rule of differential, we have for any v, w € H,
Y7 (Se(x, ) 0 Se (v, w) =2(0”(2%) 0 ¢/ (St (X, ¥)) 0 Se (v, W), x+ y) + 2(z, v + w),
and consequently,
Yr(Sex, ) 0 Se(v, 0) = 2{0”(2%) 0 @' (Se(x, 1)) (v, 0), X + y) +2(z, v),
¥l (Se(x, ¥)) 0 Se(0, w) =2(0”(22) o ' (Se (%, 1)) ((t = DW, VEQ2 — DOW), x + y) + 2(z, w).
Noting that ¢/(x, y)(v, w) =2(x e v) + 2(y e W) and ¢’(z%) is self-adjoint, we have
(0/(2%) o q'(Se(x, 1)) (v. 0). x+ y) =2(a e v, 0" () (x + y)) =2(v.a e 0’ (2*) (x + ¥))
and
(0/(2%) o q'(Se(x, ) (t = Dw, V2 —DHw), x+ y)
=2(t—1(w.bed'(Z)x+y))+2t2—t)w.bec’ () (x+y))
=2(w,bec’(Z%)(x+y)).
Together with Egs. (30)-(31), it then follows that
1 1{,2
5D1lPt(x, y)=2x+ty—2ae0'(z*)x+y) — 2z,
%Dzlllt(x, y)=tx+2y—2be a’(zz)(x +y)—z

From Lemma 4.1, we have 20’ (z%)v = L; v for all v € H. Therefore,

1

SD1x y) = (x+(—1Dy) —Pe(x,y) —ae L7 (x+y)
—ael;'z—d(x,y) —ael; (x+y)
=ael;'®(x, y) — B (x, y),

where the second equality is using L;lz =e. This proves the first equality in (26). Similar, we can obtain the second equality
in (26). The proof is complete. O

In what follows, we investigate the continuity of the differential ¥/. From the proof of Theorem 4.1, we see that, to
establish the continuity of ¥/ in H x H, it suffices to show that the differential of v, is continuous at every point (a,b) €
9£2. The following proposition shows that v, is continuous at 9£2\{(0, 0)}.

Proposition 4.1. Let y; be defined as in Lemma 4.2. Then its F-differential is continuous at every point (a, b) € 3£2\{(0, 0)}.

Proof. We shall use notations given in the proof of Lemma 4.2. Recall that

Yr(X, y) =01(x, y) +@2(x,y) forany (x,y) €U,

and ¢, is continuously F-differentiable on U, particularly at (a, b). To prove the continuity of F-differential of ¢ at (a, b), we
recall that ¢ (x, y) =0 € L(H x H, R) whenever (x, y) € U with x? + y? € 9K. Hence, for any (x, y) € U with x*> + y? € intK,

27 (x, y)(v, w)
VX, y)

From the proof of Lemma 4.2, we know that for any (x, y) € U and any v, w € H,

1%, Y)(v, w) — @(a,b)(v, w) = P3(x, ¥) + VT, Y)@5(x, Y)(v, w).

|71 v, wy| <6e(lvil+llwl) and @3 y)(v, w) | < Mi(lIvIl+llwl),

where M7 > 0 and ¢ > 0 are constants. In addition, from the expression of ¢3(x, y) and Lemma 3.3, it follows that for any
(x, y) € U with x* + y? e intK,
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Wpy oo,
03X, y) =‘k+w—<7,x +ry
| | IAx" + wy'|l
/ ! / /
< ‘w(M,Q +m‘ﬂ_<w,y>
IAx" + wy'll |Ax' + py’||

<141l -t (x, ).
Now, for any (x, y) € U with x? + y? e intK and for any v, w € H, we have

o1, (v, w) — @i (a, by (v, w)| < [12c(1 + Ir]) + M1 ]vT1(x, y) - (IvIl + [lwll),

which in turn implies that

|5, y) = @i(a, by <2[12¢(1 +|r) + Mi]VTi(x, y) forany (x,y) € U.
Since 71(a, b) =0, we have ||¢](x,y) —¢j(@ b)| — 0 as (x,y) — (a,b). O

To prove the continuity of the differential v, at (0, 0), we need the following lemma which establishes the boundedness
of the differentials of (x, y) — (x2 + y2)V/2 on £2.

Lemma 4.3. Let o : K — K be given as in Lemma 4.1 and q(x, y) := x> + y? for any x, y € H. Then 6 = o o q is continuously
F-differentiable on $2, and moreover, there is a constant C1 > 0 such that |6’ (x, y)|| < C1 for all (x, y) € £2.

Proof. Since o is continuously F-differentiable on intK, and q is continuously F-differentiable on H x H, it follows that &
is continuously F-differentiable on 2. In the following, we prove that the F-differential of 6 is bounded on £2. For any point
(x,y) € 2, we write x=x"+ 1e and y =y’ + pe. Then, for all v, w € H,

qx W, w)=2[(v,e)x +iv+(v.X)e+ (w,e)y +uw+(w,y)e].
Now, applying Lemma 4.1(a) yields that

Xy, w)=0'(+y*) oq (x, y)(v.w)

= \/;—TZ .<(X2 +y2)—1/2,q’(x, (v, W)>(X2 +y2)—1/2
1
+ 2 [q' & (v, w) —(q'x y)(v, w),ee], -

where T =7(x,y) and 7j = 7j(x, y) for j=1,2 with T(x, y) and 7;(x, y) given as in the proof of Lemma 4.2. Using a direct

computation and noting that /||x[2 + || y|12 < v/2T,

1 2
g _ld - 2 2, 2 2
la' e y)(vow) — (g (x,y)(v,w),e)e||<T\/||x|| 12 VI + wl

27
<2V2y/IVI2 + w2, (34)
By writing z = % and using Egs. (10) and (19), it follows that
_ 1 —AX —uy' 1 T1 — /T T T
(2 +y2) V2 = MY o) = Va-Vvn, JotJm
VT2 T JT1T2 2 2

This together with the expression of q’'(x, y)(v, w) implies that

(2 + %) 72,0 (v, W) = (@) AT = VT @)z, X) + Az v) + (w,e)z, ¥) + iz w)]
+ (@) 2T+ VTD[M.e) + (v.X) + uiw, e) + (w, )]

= 12_1/2[(A +(z. X)) (v.e) + (X + 1z, v)+ (L + (2. ¥)(w, e) + (uz + y', w)]

+ r{l/z[(k —(z. X)) (v.e) + (X =2z, v)+ (u—(z. ¥'))(w,e) + (¥ — uz, w)].
Noting that
X +2z| + |y + pz| < V2(Ixll + yll) < 2v7,

A+ (z.X)| + |+ (2 Y) < V2(Ix1 + 1yl <2v7.
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it follows that

J% [+ (z. X)) (v.e) + (X + 1z, v) + (1 + (2. ¥')) (w. &) + {uz+ y'. w)|| <4(Iv] + [w]).
On the other hand, applying Lemma 3.3, we have

j—f—l [0 = (2. X)) tv.e) + (X =2z, v)+ (1 = 2.y ) (w. ) +(y' = ez, w)| <2(IvI + I wl).
Therefore,

(2 + %) 2 q v, w) <6(IvI+ Iwll) < 124/ IVI2 + [[w]2. (35)

In addition, since

2 2 2
H (Xz +y2)—1/2 H2 :<(X2 +y2)_1,e>: llx[= + 1|yl < 2T

172 = T’
we also have
JT1T2 —-1/2 1
H (P4 2| < 5 (36)

Now combining the inequalities (34)-(36) with Eq. (33) leads to

|67 x, y)(v, w)|| < 8V2y/IIVII2 + w2

for all (x, y) € £2 and v, w € H. Therefore, ||6'(x, y)|| <8+/2 for all (x,y) € 2. O
Proposition 4.2. Let v, be the mapping defined as in Lemma 4.2. Then, there is a constant C > 0, independent of r, such that

x| <C(1+Irl)y/ X2 + lyl? forallx, y € H.

Consequently, the F-differential of v, is continuous at (0, 0) € H x H.

Proof. From Lemma 4.2(b), we have /(0,0) = 0. So, it suffices to prove the inequality given in the theorem for (x,y) €
H x H\ {(0,0)}. Let & be given as in Lemma 4.3. Then, from the definition of v, it follows that for any (x, y) € £2 and for
v,weH,

Y (%, (v, w) =2(6(x, Y)(v, ), x+1y) +2(6 (X, y), v +TW).

By Lemma 4.3, there is a constant C; > 0 such that for any (x,y) € 2 and v, w € H,

2[(6" (¢, ) (v, W), x+ry)| < 2C1 (14 1)y IV I2 + TwiPy 112 + 1112

In addition, from the definition of & (x, y), we also have

2[(6 (%, ), v+ rw)| <2(1+ Irl) 112 + 112 - IV 12 + [T wil.

The last three equations show that, for (x, y) € £2,

i@ | <2C1+D(1+Irl)/1IX12 + [y ]2

The inequality together with Lemma 4.1 imply that for all (x, y) € H x H,

[ ) | < (1 Ir1)y/ lIxI2 + 11y 112,

where C =2max{2, C; + 1} is independent of r. O
From Theorem 4.1, Propositions 4.1 and 4.2, we readily obtain the following result.

Theorem 4.2. The function ¥; with 0 <t < 2 is smooth everywhere on H x H.
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5. Stationary point conditions

From the previous discussions, we learn that the complementarity problem CP(K, T) in the Hilbert space H with the
continuously F-differentiable mapping T : H — H can be transformed into an unconstrained smooth minimization problem

mi71{1 fx) =¥ (x, T(x) with0<t<2. (37)
Xe

However, when applying minimization algorithms for (37), we can only expect to obtain stationary points of (37). Thus,
it is natural to ask under what conditions each stationary point of the minimization problem (37) is a solution to the
problem CP(K, T). To achieve this goal, we first establish some favorable properties for the differential ¥/ (x, y). This needs
the following key lemma which generalizes the result of [8, Prop. 3.4] to H.

Lemma 5.1. For any x, y € H and z >k O, the following implications hold:
Zeg+y? = L2-LF-15>-0, (38)
2Z2rgx> = Z>gxX. (39)

Moreover, the implications (38) and (39) remain true when “>" is replaced by “=".

Proof. Similar to [8], we first prove (38) for the case where z = (x? + y% + 8e)!/2 for some 8§ > 0. Fix any x, y € H and any
8> 0. Let z= (x> + y? + 8e)1/2. It suffices to prove that for any nonzero vector h in H,

0 < (h, (L — LZ — L2)h) = (L;h, Loh) — (L,X, LX) — (L,y. L;y) = |z e h||* — [x ¢ h||* — ||y e h||.
Let x=x+Xe, y=y +ue, z=2 +ve and h=h’ + £Ee. We calculate that
Izeh|? =[x e hll> =y o hI? = €227 + V2|1’ |* + 46 v(Z 1) + (2, ')
— [E2IXI2 + 22| ||* + 4EA(X 1)+ (X, ']
—[&20y 12 + 2|0 |* + sy’ 1)+ (v )]
=&2[l1z)% — 112 — 111%] + [v? = 22 = 2] |’
+ ({20 = () =y n))
+4(Ev(Z W) — EAX, 1) — Eply’ ). (40)
From the expression of z = (x% + y2 + 8e)'/2, it is not hard to obtain that
Z=17'0X+py) and v=r,

where

2

Substituting the expression of z’ above into (z,h’) and using v = t yields that

gv(Z/ 1) —EAX W) —Ep(y’ . h')=0 (41)

. :\/IIXIIZ +1y12 + 8e + V/UIXIZ + Y12 + 3e)? — 4lIax + py'|1?

and

[ =32 = 2| + (P~ (W~ (]

2 2_ 22 ! R/\2 ! h\2 / / "2
(72— 2P B TR Y (. ax —hy)

72 72
(T2 =22 = ) (@I 12 — X 02 — (Y )2 (X — Ly
= = — — ) (42)
Now combining Egs. (41)-(42) with Eq. (40) yields that
(h/v MX, _)"y,)z
Iz hi* = Ixe hlI* = lly e hlI* = £2[liz)* = I = Iy 11°] = ———5——
2_)\'2_ 2 Zh/2_ /h/2_ /h/2

+(r pAE b= — &, ) — (Y, )). (43)

72
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Notice that ||z[|12 = [Ix]I2 + |y |1 + 8 > |x]|> + ||¥]I? is equivalent to

)»X/—i- m2
I wy'll "

= e e P

Multiplying the two sides of the last inequality with 72, and then adding w?||x'||? + A%||y’||> to the both sides of the
inequality, we obtain

W2 (I[P 4+ 1Y [°) + 7 = 2 22 4 1Y+ %) > i =y
or
(@ = P = Y7 (@ =22 = ?) > | = 25| (44)

This means that both 2 — ||x'||2 — ||y’||> and 2 — A2 — u? are positive or negative. If both are negative, then we would have
IX12+1y'1I? > T2 and A%+ u? > 72, which leads to a contradiction that ||x|2+ || y[|?> > 212 > ||x||> + ||y ||> + 8. Consequently,

2 |X|P=|y|°>0 and 2—22— >0
Together with (43) and (44) and ||z||? > ||x||Z + ||yl it follows that

(T2 =22 — )@ = X2 = 1Y IDIRIP 21— sy

0.
72 72

lzeh|? —|Ixeh|* —|ly e h|* >

So, (38) holds for any x,y € H and z of the form z = (x> + y* + 8e)!/? for some § > 0. In view of Lemma 2.2, the rest
arguments are same as those of [8, Prop. 3.4]. O

Lemma 5.2. Let ; be given in (15) with 0 < t < 2. Then, forany x, y € H,

(a) (D1¥:(x,y), D2¥:(x, y)) = 0 with equality holding if and only if ®:(x, y) =0;
(b) (D1¥%:(x, ¥), x) + (D2%: (x, ¥), y) = 2% (x, ¥);

(€) D1¥%(x,y) =0 & D% (x, y) =0 & ¥ (x,y) =0.

Proof. (a) We proceed the arguments by three cases shown as below.

Case (a.1): (x,y) =(0,0). Since D1¥;(0,0) = D,¥;(0, 0) =0, the result is true.
Case (a.2): X* + y? € 9K\{0}. Let x=x'+ re and y = y’ + ue. By Theorem 4.1,

-1 -1
(Dlwt(x,yxDzwt<x,y)>=4(““T m—l)(’”“r )A—l)wt(x,w

where T = /(A — )2 + 2tAu. Noting that T can be rewritten as

T= \/(x +(t— 1);4)2 +tR-u2= \/(u +(t— m)2 +t(2 —1)A2,
and A and p can not be zero simultaneously by Lemma 3.2, it follows that
A+(t—1 t—1A
(M_1>(M_1> - 0.
T T
Hence, (D1¥;(x, y), D2¥;:(x, y)) > 0, and the equality holds if and only if &;(x, y) =0.
Case (a.3): x2 + y2 € intK. By Theorem 4.1 and the definition of Ly, we have
(D19 (x, y), D2w (%, 1)) = (L c—1yyly ' — D) @ex, y). (Lyse—1aly ' — D) @e(x. )
=((Let—1yy — L)L, ' @e(X, ¥), Ly —1x — L)L, ®e(x, )
=(L;' (%, 9), (Lz = Ly e—1y) (Lz = Lype-n)l; ' @e(x, y)) (45)

where z=[(x — y)? + 2t(x e ¥)]'/2 and I € L£(H) is an identity mapping. From elementary calculation, we obtain that

(Lz - Lx+(t71)y)(Lz - Ly+(tfl)x) + (L — Ly+(t71)x)(Lz - Lx+(t71)y)

2 2 2 2
=t(L;— Ly —Ly)* + (L7 — Liveony —L ﬁ(H)y).

Since x> + y? € intK, from Lemma 3.2 we get z € int K. Noting that

22— (x+—1y)’ = (Vie=py)’ =0,
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2

2 2
we have L7 — Ly, ¢ 4y, — Lmy

%= 0 by Lemma 5.1. Along with (45) and (46),

(D1(x, ), D2 ) > 5Lz = L~ L)L @1, )| 20,
which in turn implies that
(D191 (x, y). D2t (x, ) =0 &  (L;— Ly — Ly)L; ' d(x,y) =0
& Ly yL;'®e(x,y)=0
& D) e (L Pe(x, ) =0.
Since x e y = 0 implies (x, y) =0, the last equivalence means that

(D19 (x, ), D2t (X, 1)) =0 = (Be(x, ), [ @, 9)) =0 = Pe(x,y)=0

where the last implication is due to z € intK and Lemma 2.2. Conversely, if ®@;(x,y) =0, (D1¥:(x,y), D2¥:(x,y)) =0
follows directly from (45). This proves part (a).

(b) It suffices to prove the assertion for (x,y) € H x H\ {(0,0)}. If x> + y2 € 9K \ {0}, then using the formula (25), we
obtain

(D1¥4(x, ), X) + (Do (x, ), y) = 2<q>t(x, V), <@ - 1)x+ (W - 1)y>

=2(Dr(x, ¥). 2 — X+ ¥)) = 2% (X, y).
When x? + y? € intK, from the formula (26), it follows that
(D1W:(x, ¥), X) + (D2% (%, y), ¥) = 2(L; '@ (x, ), (x+ (£ — Dy) e x+ (y + (t — Dx) o y) — 2(Pe(x, y). x + ¥)
=2(L; ' Pe(x, ¥), %) = 2(Pe (%, ¥), x + y)

=2(Dr(x, ¥). 2 — X+ ¥)) = 2% (X, y).
(c) The result is direct by part (a) and the expression of ¥/ given by Theorem 4.1. O

Now we are in a position to establish the main result of this section by Lemma 5.2.

Theorem 5.1. Let T : H — 'H be a given continuously F-differentiable mapping and f(x) = W;(x, T(x)) with 0 <t < 2. If T is
monotone, then for every x € H, either (i) f(x) = 0 or (ii) f'(x) # 0 and (d(x), f'(x)) < 0 with d(x) = —D2¥;(x, T(X)).

Proof. Fix any x € H. From Theorem 4.2 and the continuous F-differentiability of T, it follows that f :H — R, is continu-
ously F-differentiable on H. By the chain rule of differential, we have for any v € H,

freov=¢/(x, T&)(v,0) + ¥ (x, Tx))(0, T'x)v) = (D1%(x, T(x)), v) + (D2 (x, T(x)), T'(x)v),
which means that
() =D1%(x, T(x) + (T’(x))TDle/t(x, T(x)).
Suppose that f’(x) = 0. Then the last equation implies that
(D1%t(x, T(x)), D2% (x, T(x))) = —(D2Wt (x, T(x)), T'(x) D2 % (x, T (x))).

Since T is continuously F-differentiable and monotone, the right hand side is nonpositive, and consequently, (D1%;(x, T (x)),
Dy (x, T(x))) < 0. Together with Lemma 5.2, it then follows that f(x) = ¥ (x, T(x)) =0.
Suppose that f’(x) # 0. Then, from the expression of d(x), it follows that

(d@), ()= —(D2%(x, T(x)), D1 (x, T(x)) + (T/(x))TDle/t(x, T(x)))
= —(D2%(x, T(x)), D1%:(x, T(x))) — (D2% (x, T (%)), (T/(x))Tqu/t (x, T(x)))
< —(DZW[(X, T(X))v Dllllt(xv T(X))),

where the first inequality is using the monotonicity of T. By Lemma 5.2(a), the right hand side is nonpositive and equals
zero if and only if ¥ (x, T(x)) =0, i.e., x is a solution of the minimization problem (37). However, the latter can not be true
since f’(x) #0, and consequently, (d(x), f'(x)) < 0. The proof is completed. O

Theorem 5.1 states that if x € H is not a solution of CP(K, T), then we can always find a descent direction d(x) at
this point. Based on this, an iterative descent algorithm can be designed for the self-dual conic complementarity problem
CP(K, T).
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6. Conclusions

We have developed a merit function method for the infinitely dimensional SOCCP CP(K, T) by extending Kanzow and
Kleinmichel NCP-function to the Hilbert space. We believe that the merit functions given in this paper will be useful in
other contexts, and further research work will be given to the specific applications of the merit function method. Using the
techniques in this paper, other well-known merit functions, for example, the Yamashita-Fukushima merit function [13] can
be also extended analogously. Specifically, we can define the Yamashita-Fukushima merit function in Hilbert space as

Yye(x, y) :=vo((X. ¥)) + ¥rs(xX. ¥) VX, y € H x H,

where ¥ : R — R, is any smoothing function satisfying

Yot)=0 Vt<0 and ¥,(t)>0 Vt>0.

In addition, although the spectral factorization of vectors is not used in the analysis of this paper, we want to point out
that, by the Jordan product associated with K, every x =x’ + Ae € H can be written as x = Aq (x)u,(f) + )\42(){)”)((2) with

A0 =2+ (1/[x] and U§j)=%(e+(—1)f>‘<’), j=1.2

- 4 . . - . . . .
where ¥’ = X if X' # 0, and otherwise X' is an arbitrary unit vector in (e

1
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