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z =min(f,aPz+c), c>o0
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(1) Successive Approximation £

(2) Policy Iteration ¥

(3) BIRmiE
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Reduced MAX:.

x =z-f v
w = -aP)z+{c+ I -aP)f}

EBLZEICEY. MAX T2 20, w >
o 2Tw = 0 #WT nkT_Y ML 2w %
Ao &, L) BB IR E Shd,
(Reduced MIN bRBEZ L TERILEND)
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Principal
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Lemma 5.1 The extended Lemke’s method
solves the piecewise linear complementarity prob-
lem if and only if there exists a set B C R such
that

1. évery unbounded closed patﬁ connected set in
R%} which contains o € R} intersects with
B, and

2. for every z € B, we have F(z) NF(z) # 0

where
E(z) = {yGR’HZyiSZZ:’}
F(z) = {yeR: Iy w<z w}

Theorem 5.1 Reduced MAX is solvable by

Lemlce '8 method

Proof let C' be any posztwe number, and deﬁne

-Bas

B ={z€ R z< f*1, ¥k stz = f*},
= |fmax| +|fmin| +—C'a

LITERE (ZOBADBIL, I [ DT HED,

B—8IR%Z 2 22 5%IF 5~ D) ST T2 D)

Theorem 5.2 If f > o, Reduced MIN is solv-
able by Lemke’s method. o

RERAAERE,

6 Lemkel:%EMAL-HBEDA
VAL |

Theorem 6.1 The Lemke’s method applied to
Reduced M AX terminates within n iterations.

Theorem 6.2 The Lemke’s method applied to
Reduced MIN with f > o terminates within n
iterations.
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