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Chapter 1

Introduction

Owing to an ability of uniformly approximating a continuous function defined on a com-
pact domain, and a property of linearity on a neighbourhood of almost every point in the
domain, piecewise linear function plays an important role as an approximation function in
many fields such as non-linear circuit [5], non-linear control [15, 29, 41], analysis of vari-
ous complex systems [18], computer graphics, calculation of the equilibrium points arising
from operations research [1, 2|, combinatorial topology [4], and so on. Most commonly
used method of approximating complex nonlinear behavior is the method called spline
function method. Piecewise linear function is often called first-order spline function [42].
Nowadays, a lot of analytical techniques, as well as representations, for piecewise linear
functions have been developed by many researchers in order to analyze any nonlinear
behaviors. The objective of our study is to contribute to the development of fundamental
theory of piecewise linear functions through the promotion of mutual use of these tech-
niques. This thesis aims to present our study on fundamental properties of representations

for piecewise linear functions achieved so far as a preliminary study for this purpose.

1.1 Background

Limitation of piecewise linear function: As explained at the beginning of this chap-
ter, owing to its high versatility, piecewise linear function has widely been used in many
fields. However, it also presents some problems in practical use: Improving an approx-
imation in accuracy causes the exponential increase of the number of parameters; it is
not so easy to treat the expression of piecewise linear functions based on its definition.
Consequently, many researchers have made an effort to develop efficient and versatile rep-

resentations of piecewise linear functions. Representations developed so far are roughly



divided into the following three types:

(i) Absolute-value sign representation like Chua canonical form.

(ii) Implicit representation like the linear complementarity representation.
(iii) Boolean representation like the max-min polynomial.

Although it has not necessarily been established itself the position as one of the rep-
resentations for piecewise linear functions, the Choquet integral, defined by non-additive
measure, has turned out to be closely related to piecewise linear function, and therefore
has attracted attention from several researchers in recent years.

Development of an efficient and versatile representation — Chua canonical
form and its generalization: Chua et al. [7] have introduced a compact representation
of piecewise linear function, called Chua canonical form, in their attempt to overcome the
afore mentioned problem. Their representation is often referred to as Chual in literature.
In 1988, Chua et al. [8] showed the limitation of their representation, much research has
been done in an effort to develop new efficient representations that is an extension of
Chual or an alternative one. See [16, 21] for more details of histrical background on their
developements. Although the investigation on its generalization has not been done at the
present, Chua canomical form still have often been used in the developement of non-linear
circuits. See Section 2.2 for the definition of Chua canonical form and its properties.

Development of an efficient and versatile representation — Linear complemen-
tarity representation: In 1981, van Bokhoven et al. have introduced another type of
representation referred to as Bokhl model, in literature, to develop a piecewise linear sim-
ulator for non-linear circuit and network (see e.g., [5, 10, 21] for detail). Some researchers
refer Bokh1 model to state-variable representation, but we dub it “linear complementarity
representation” in order not to confuse it with “state space model” in dynamical system
theory (see also Remark 2.7 in Section 2.3). Bokhl differ significantly from Chual because
it contains inner-variables called “the complementarity vectors”. So this model belongs to
the type of implicit representations. By the way, since Bokhl has considerable advantages
as mentioned in Section 2.3, this model has attracted a significant amount of attention
from other fields of engineering as well as circuit theory (e.g., [13, 14, 15, 33, 34]). How-
ever, the study on fundamental properties of this model has not been performed enough.
Therefore, we have been motivated by such situation, and hence, in our study, we will

aim to contribute to clarify its fundamental properties.



Development of an efficient and versatile representation — Max-min polyno-
mial: There is another type of efficient representation called max-min polynomial. The
studies on this representation have widely been done from practical and theoretical points
of view. Tarela et al. [37, 38, 39] have introduced this model to develop a model of analog
diode logic simulators. Aliprantis et al. [1] have studied on this model to calculate various
equilibrium points arising from operations research concerning to economic theory. More-
over, it is well known that this model can cover all piecewise linear functions [11, 28, 39],
and so far a method of constructing a max-min polynomial for a given piecewise lin-
ear function has also been provided [1, 28, 39]. On the other hand, the problem of
reducibility for a given max-min polynomial has implicitly been pointed out in [1, 28].
In addition, Tarela et al. [39] have discussed the reducibility in a certain situation. How-
ever, the method of constructing a complete irreducible representation still have not been
developed yet. This motivates us to study the reducibility of max-min polynomial. The
problem is not discussed in this thesis, however, this representation plays an important
role in our study on the linear compllementarity representation.

Multi-step Choquet integral over a finite set: The multi-step Choquet integral
is defined recursively from the (one-step) Choquet integral, where the Choquet integral
is one of the models used in the area of decision making as an aggregation function,
and owing to its high versatility compared with the usual linear model, it has widely
been investigated by a lot of researchers in theoretical and practical points of view (see
e.g., [12]). In 2002, Murofushi and Narukawa showed that piecewise linear function is
characterized by multi-step Choquet integral over a finite set [24, 26]. This result suggests
that the Choquet integral becomes another type of representation for piecewise linear
functions, and would provide various useful analytical techniques for the area of piecewise
linear functions and vice versa.

Mutual transformation: In generally, analytical techniques depend on how we model
the object. Since each representation has its own advantages over the others, we expect
to obtain significantly useful analytical benefits through mutual uses of these techniques.
For this purpose, we need to clarify the mutual relationships among the representations.
To this point, several researchers have already implemented the survey concerning to mu-
tual transformations motivated by such intention: van Bokhoven et al. have investigated

two special types of Bokhl in order to extend Chual model, and developed a method of



transforming an implicit representation to an absolute-value sign representation [3, 19, 20].
Heemels et al. [13] have studied the relationships among five classes of representations
involving the piecewise linear model in hybrid dynamical system theory, and provided
the mutual transformation among them. In addition, based on this study, Cairano et
al. [6] have also investigated the relationship between the piecewise linear model and the
another model. On the other hand, as mentioned above, since the multi-step Choquet
integral characterizes all piecewise linear functions, the establishment of mutual trans-
formation with the multi-step Choquet integral would provide us numerous significance.

This motivates us to investigate the Choquet integral as a piecewise linear function.

1.2 Objectives of this thesis

This thesis will present the following three contents obtained in our study:
Relationships and mutual transformations among representations: We clarify
the relationships among the representations of piecewise linear functions, Chua canoni-
cal form, the linear complementarity representation, the max-min polynomial, and the
Choquet integral as a piecewise linear function.

Fundamental properties of the linear complementarity representation: We in-
vestigate the linear complementarity representation to refine the result of Heemels et
al. [13], namely, the representability of all piecewise linear functions (Theorem 2.2 in
Section 2.3). Precisely speaking, we clarify that two special types of linear complemen-
tarity representation, called the P-representation and the ULT-representation, introduced
in [19, 20}, individually characterizes any piecewise linear function. For this purpose, we
study their fundamental properties. Moreover, we provide a construction method of a
ULT-representation for a given piecewise linear function. We also present a transforma-
tion method of each P-representation to a ULT-representation.

Minimization of the linear complementarity representation: The other interest
on this model is the minimization of the number of parameters. As demonstrated in
Section 4.4, the dimension of the complementarity vectors is not uniquely determined.
In other words, we can select the dimension of the complementarity vectors as large as
possible. This means the existence of the representation having a minimum dimensional
complementarity vectors. In practically, it would be desirable to achieve the dimension

as small as possible. In our study, the problem of finding a minimum dimensional repre-



sentation is discussed.

This thesis is organized as follows: Chapter 2 will be devoted to the exposition for
the representations of piecewise linear function. The representations what we deal with,
in this thesis, are Chua canonical form, the linear complementarity representation, and
the max-min polynomial. In Chapter 3, we will investigate the Choquet integral as a
piecewise linear function. The investigation focuses on the relation between the Cho-
quet integral and the representations introduced in Chapter 2. In Chapter 4, we will
describe our first part of the investigation on the linear complementarity representation.
In Chapter 5, we will discuss the problem of minimization of the linear complementarrity
representation. Chapter 6 is devoted to the conclusion of this thesis. Appendix A-D

describe the supplements of this thesis.

1.3 Notation

Throughout this thesis, m and n indicate positive integers. Unless otherwise noted, k is
a nonnegative integer. For a positive integer [, the set of integers from 1 to [ is denoted
by [l], i.e., [I] = {1,2,...,1}. The max and min operators are denoted by V and A,
respectively. For z € R we write 27 = 2V 0 and 2~ = (—z)". Moreover, [z] denotes the
smallest integer greater than or equal to x. The inner product of two vectors x,y € R"”
is denoted by (x,y). Topological interior and topological closure of a set A are denoted

by int A and cl A respectively. “Linear” should be read as “affine linear” in this thesis.



Chapter 2

Representations of piecewise
linear function

In this chapter, we introduce representations of piecewise linear functions dealt with this
thesis except for the Choquet integral, and describe their fundamental properties. Section
2.1 defines the piecewise linear function. Sections 2.2 to 2.4 introduces representations of
piecewise linear functions. Chua canonical form (Section 2.2), the linear complementarity
representation (Section 2.3), and the max-min polynomial (Section 2.4), and mentions

about their known results.

2.1 Piecewise linear function

A convex set R C R” is called a polyhedron if it can be represented as the intersection
of finitely many closed half-spaces in R", i.e., if R = ()_;{z € R"|(a;,z) < a;}, where
r is a nonnegative integer; a; € R™ and «; € R for i € [r]. By definition, § and R™ are

polyhedra.

Definition 2.1. (See e.g., [11]) A finite family R of polyhedra in R™ is called a polyhderal
partition of R™ if it satisfies the following:

() UR = R™

(ii) int P # @ for all P € R;

(iii) For each P,Q € R, P # @ implies int P Nint Q = 0,

Definition 2.2. (See e.g., [11, 28]) A function f : R” — R™ is said to be piecewise
linear if it is continuous on R™ and there exists a polyhedral partition R of R"™ such

that f is linear on each region R € R. A linear function g : R™ — R™ which coincides



with f on some R € R is said to be a linear component of f. We define the family
PWL = {f : R" — R™| f is piecewise linear , m € N}.

2.2 Chua canonical form

We begin with another definition of piecewise linear function given by Chua et al. [8] for

the simplicity of our argument in this thesis.

Definition 2.3. [8] A finite collection {(c; 3;)}._, of pair of a vector a; € R™\ {0} and

a scalar 3; € R is called a linear partition of R™ if it satisfies the following:
(Ip) if i # j, there is no A € R such that Aa; = o and \3; = f;.

Each (a; ;) is called a boundary hyperplane. The family of regions generated by a linear
partition {(ay;B;)}_; of R" is the family R of subsets of R" defined as R = {R;|I C
[l], dim(R;) = n}, where

R]I{:I:E]Rn

(agj,x) > B; for all i € I,
(o, ) < B foralli ¢ I |~

Remark 2.1. Notice that R is a polyhedral partition of R™ in the sence of Definition 2.1
(See Appendix B.1).

Definition 2.4. [8] Let {(a;; 8;)}!_; be a linear partition of R” and R be the family of
regions generated by {(ay;3;)},_;. Two regions Ry, R; € R are called (i-)neighbors if
I A J =i} holds.

Definition 2.5. [8] A function f : R™ — R™ is called a piecewise-linear if there exists a

linear partition {(cy; 3;)}_, of R" satisfying the following:
(pwl) For every R € R, there exist a matrix A € R™*™ and a vector b € R™ such that

f(x) = Az +b, forany « € R.

Remark 2.2. Every piecewise linear function has infinitely many linear partition of R"

satisfying the condition (pwl).

The next theorem indicates that two definitions of piecewise linear function are equiv-

alent to each other.



Theorem 2.1. A function f : R™ — R™ is piecewise linear according to Definition 2.2 if

and only if it is piecewise linear according to Definition 2.5
Proof. See Appendix B.1. O
We are now ready to explain Chua canonical form.

Definition 2.6. [7, 8] A piecewise linear function f : R™ — R™ possesses a Chua canonical

form if f can be expressed as

k
f(cc):a—i—Ba:—k%Zci](ai,@—Bﬂ, (2.1)

i=1
where k is a nonegative integer, B € R"*" a; € R"\ {0}, a € R™, ¢; € R™\ {0}, 5; € R
(i=1,2,...,k), and {(ay; B;)}r_, satisfies (Ip).

Remark 2.3. Chua canonical form is unique in the sense that, if a piecewise linear

function (2.1) is represented as

k,/
1
f(z) :a'+B'm+§ch|<a;,m>—5ﬂ, (2.1)
=1

then a = a’, B = B’, k = k’ and there exist a bijection 7 : [k] — [k] and positive numbers

Y1, Y2, - - - Yk such that for every i € [k]
Jpp— ! . — 1/ ;] — —1g
Ci = ViCr(i)» Qi =7 Q) B; = Vi ﬁw(i).

Based on the observation above, throughout the thesis we put on Chua canonical form
(2.1) the constraint that [[a|lec = [[(qu1, iz, .-, qin)llc = SUPj_19  ,|aij| = 1 for

i=1,2,.... k.

Besides the uniqueness, Chua canonical form has remarkable advantages such as a
concise expression, a small number of parameters, and the explicit information on a
linear partition of f, which is given as {(c; 3;)}5_; by a;’s and B;’s in (2.1).

Next, we explain the condition for a piecewise linear function to have Chua canonical

form.

Definition 2.7. [8] Let f : R — R™ be a piecewise linear function, then f is said to
possess the consistent variation property if there exists a linear partition {(a; ﬁi)}le of

R™ satisfying the following;:



cv) For every boundary hyperplane («;; 3;), there exists a matrix C; € R"™*"™ such that
Yy y yperp ) )

for every pair of i-neighboring regions (R}, R;;), it holds that
+ - _
Ail - Au =G,

where A;} and A;; are the Jacobians on R; and R, respectively,

+ _ n | (e, ) > py for all I € TU {i},
R”_{xeR (a, ) < B forall l ¢ TU{i} [~
- _ w | {ag, ) > B forall l € I,
Rﬂ_{meR (aj,z) < pforalll ¢ I |’

and I C {1,2,...,k}\ {i}.

Remark 2.4. ¢;|{a;,x) — B;] in (2.1) expresses the change of the linear component of f
when crossing over the boundary hyperplane (a;; ;). The condition (cv) requires that
this change is constant independent of the crossing point. Moreover, there exists a unique
vector ¢; € R™ such that C; = cia;fr. The coefficient ¢; coincides with the constant vector

¢; in the right-hand side of (2.1).

Proposition 2.1. [8] A pieceiwse linear function f : R™ — R™ posseses Chua canonical

form if and only if f posseses the consistent variation property.

As explained in Remark 2.4, the condition (cv) is very strong, and therefore a lot of
functions can not be expressed as Chua canonical form. Since then many researches have
been done in an effort to generalize Chua canonical form (see [3, 16, 17, 19, 20, 21, 22, 40]).
Most of researches have adopted the methodology that restricts functional form or domain
partition to be a certain form, and have investigated the condition for a piecewise linear
function to have such formulas. On the other hand, the study given by Lin et al. [22]
has focused on the nesting level of the absolute value sign, and then clarified that every
piecewise linear function can be expressed in a kind of canonical form of some nesting
level. The result has not provided the method of generating a concrete expression for a
given piecewise linear function, however, has given a general consideration for piecewise
linear function description. In this sense, the result given by Lin et al. [22] is exceedingly
noteworthy. In the rest of this section, we explain an overview of generalization given by

Lin et al. [22].

Definition 2.8. [22] A linear function f : R™ — R™ is called Oth-level canonical. For a

positive integer K, a piecewise linear function f : R™ — R™ is called a Kth-level canonical



if there exist a nonegative integer I, a matrix C' € R™*!, and (K — 1)th-level canonical

piecewise linear functions ¢ : R” — R™ and h : R” — R! such that
f(x) = g(x) + Clh(x)| Ve R", (2.2)
where |h| = (|h1|,|h2, ..., |M|)T for h = (h1, ho, ..., h)T.

Remark 2.5. By definition, a piecewise linear function f : R™ — R™ possesses Chua
canonical form if and only if f is first-level canonical. Moreover, every Kth-level canonical
piecewise linear function is (K + 1)th-level canonical. The following proposition shows

that every piecewise linear function can be expressed as (2.2).

Proposition 2.2. [22] For every piecewise linear function f there exists a monegative

integer K such that f is Kth-level canonical.

2.3 Linear complementarity representation

Definition 2.9. (cf. [10, 21]) A correspondence f from & € R" to y € R™ is called
a linear complementarity correspondence, an LCC for short, if there exist a nonnegative
integer k, matrices A € R™*" B € R™*F C € R¥*" and D € RF¥** and vectors g € R™

and h € R* such that

y=Ax + Bu+g, (2.3)
j=Cx+Du+h, (2.4)
u,j >0, (u,j) =0. (2.5)

The vectors u and j satisfying the equation (2.5) are called complementarity vectors,
and the equations (2.3)—(2.5) are collectively called a linear complementarity represen-
tation. For the sake of simplicity, throughout this thesis, we will often use the notation

(A,B,g;C, D, h) for a given representation.

Remark 2.6. Every linear function Az + g has a representation (A4, O, g;0, 1,0), where
A € R™™ and g € R™. This means that every linear function is an LCC. For convention
of the arguments in Chapter 5, we will adopt the expression (A; g) with zero-dimensional

complementarity vectors, instead of the above one-dimensional representation.

In the linear complementarity representation, the problem of finding y for each x is

reduced to a linear complementarity problem (an LCP for short) by substituting g(x) =

10



Cx + h; that is, in order to calculate a function value, we must solve the LCP (D, q(x))
for each . Thus, in general, an LCC is a multi-valued function (the correspondence value

might not exist). See Appendix A.2 for the definition of the LCP.

Remark 2.7. Since the linear complementarity vectors in this model are often called the
state-valiables, the model has often refered as state-variable representation. The calling
“linear complementarity representation” is quoted from the calling “linear complemen-

tarity system” in hybrid system theory (see e.g., [14, 33, 34]).

As pointed out in [21], this model has such a considerable advantage that it can
be regarded as a linear function by ignoring a complementarity condition. In addition,
Heemels et al. [13] showed, in the investigation of mutual transformation among some

hybrid dynamical models, that

Theorem 2.2. Fvery piecewise linear function can be written as linear complementarity

representation.

Before now, a construction method of a linear complementarity representation for a
given mapping has been developed [10] (see also [5, 21] for the method). However, this
method is somewhat complicated. On the other hand, our construction method of a ULT-
representation is exceedingly simple in mathematical and methodological points of view.

Our method will be exlpained in Section 4.4.

2.4 Max-min polynomial

The next theorem indicates that the max-min polynomial is a characterization of scalar-

valued piecewise linear functions.

Theorem 2.3. [28] Let f : R* — R be a piecewise linear function, and let {g™),
9@, ..., 9O} be the set of its distinct segments. Then there exists a family {S;}ics of
incomparable (with respect to C) subsets of [I] such that
f@)y=\/ N\ g9 @) (for any xz cR").
jET €S,
The expression on the right-hand side of the above formula is the disjunctive normal form
of a maz-min polynomial in the variables g9, Conversely, every function having the above

expression is a piecewise linear function.

11



This fact suggests the existence of a lattice structure on the family of all piecewise

linear functions endowed with max and min operators. Indeed, the following holds.

Theorem 2.4. [1] The family of all piecewise linear functions endowed with max and min

operaters is a Riesz subspace of the Riesz space consisting of all continuous functions.

In order to illustrate Theorem 2.3, let us consider a piecewise linear function f as in
Figure 2.1. In this case, the segments of f are g/, ¢@, ¢ and ¢®. Then, we can choose
the family of index sets as S; = {1,2} and Sy = {3,4}. Thus f has the representation
F=(gMAng?)v(g® Ag").

4

f

@
@®)
g g

©
g @
g

Figure 2.1: piecewise linear function with four segments

The next theorem is an extension of Theorem 2.3 to the vector-valued case.

Theorem 2.5. [28] Let f : R® — R™ be a piecewise linear function, and let {gV),
g?, ..., g} be the set of its distinct segments. Then there exists a family {S‘f}jeJ’ke[m]
of subsets of [l] such that

f@ =\ N\ 9@ (oranyx cR", 1<k <m).
J€J iesk

Converse is also ture.

Remark 2.8. If we obtain a max-min polynomial for a given piecewise linear function,
we can calculate function value for each x through finite operations of max and min.
This also implies that every calculation result does not contain any computational errors.
On the other hand, the calculation through the representation based on the definition of
piecewise linear function requires the determination of the polyhedron containing @, this

is a linear programming. Although we should take somewhat complicated procedure to

12



obtain a max-min polynomial for a given piecewise linear function, the former procedure
is exceedingly easy to calculate function values in comparison with the later procedure.
The procedure of constructing a max-min polynomial for each piecewise linear function
has been provided by Ovchinnikov [28] and Tarela et al. [39] through a similar ideas,
independently from each other: The construction method, as well as some examples, will

be explained in Appendix D. See also Chapter 7 in [1] for the method.

13



Chapter 3

The Choquet integral as a
piecewise linear function

As mentioned in Section 1.1, the multi-step Choquet integral is defined recursively from

the Choquet integral, and thus, has a hierarchical structure (see Figure 3.1). This fact

—(C) [ due, |
X5 c
O (C)_[ dluc3 —
— ¢,
) e | (©)fare | #9
X;—— C, — Cs
—(C)] du, |
Xs S,
X

Figure 3.1: Example of multi-step Choquet integral

suggests that the multi-step Choquet integral would help us to understand each piece-
wise linear function in hierarchical manner. However, general consideration on multi-step
Choquet integral would involve numerous difficulties. Therefore, at the first step toward
the general consideration, we have investigated the one-step Choquet integral. The in-
vestigation discussed in this thesis is one of the experimental and preliminary study for
our ultimate objective. In this chapter, we present our investigation of one-step Choquet

integral as a piecewise linear function.

14



3.1 Definition and fundamental properties

Definition 3.1. [12, 23] A set function p : 2% — R is called a fuzzy measure (or non-
additive measure) if

(i) (@) = 0.

w is called a monotone fuzzy measure if it satisfies (i) and the following:

(ii) u(A) < u(B) whenever A C B.

Remark 3.1. Usually, a set function satisfying (i) is called a non-monotonic fuzzy mea-
sure, whereas a set function satisfying (i) and (ii) is called a fuzzy measure [12, 23].
We, however, adopt the above nonstandard terminology so that we deal mainly with set

functions satisfying (i) in this thesis.

Definition 3.2. [12] The Choquet integral of a function f : X — R with respect to a

fuzzy measure p is defined by

n

(©) [ G dn(i) = Y- £ (A ~ (Al (31)
X k=1
where k +— jj is a permutation on X such that f(j;) < f(j2) < -+ < f(jn). For

kE=1,2,...,n, we write Ay = {jk, Jk+1,---,Jn} and Ap41 = 0.

The next proposition provides a feature of one-step Choquet integral as a piecewise

linear function.

Proposition 3.1. [24, 27] Let p be a fuzzy measure on X, then the following function

ou : R" = R is a piecewise linear function

(@1 @2, ) = (C) /X 1 dp(j), (3.2)

where the integrand in the right hand side is j — x;. Moreover, the piecewise linear
function @, has a linear partition {(e;5,0)}}1<icj<n of R™, where €;; = (€51, €ij2, - - -, €ijn)

is defined as

1 if k=1,
eijk = -1 ka‘ = j,
0 otherwise.

The family of regions generated by {(€;5,0) i<icj<n s R = {Rs}secs, where S is the set

of permutations on X and for o € S
R, = {.’B e R" ‘ To(1) << xo(n)}.
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Furthermore, the linear component of ¢, on R, is given by the right-hand side of (3.1)
with the substitution of f(jr) = Toky and jx = o(k), (k=1,2,...,n).

Finally, another expression of the Choquet integral is given. The expression is used

in the discussion of Sections 3.2 and 3.3.

Definition 3.3. [12] Let u be a fuzzy measure. The Mobius inverse of i is the set function
™ 2 2% — R defined by the following:
(4) = 37 (—1)NElu(B), vAC X,
BCA
Definition 3.4. [12] For a positive integer k, a fuzzy measure p is called k-additive if
" (A) = 0 whenever |A| > k, and there exists at least one subset A C X such that
|A| = k and p™(A) # 0. In this case, we say that the order of additivity of p is k.

Proposition 3.2. [12] Let u be a fuzzy measure on X, then the following holds.

p(A)=>" p™(B), VACX.
BCA

Proposition 3.3. [12] The Choquet integral of a function f : X — R with respect to a

fuzzy measure p is given by

(© / FGdnG) = S N\ FGmm(A). (3.3)
: £

3.2 Chua canonical form of Choquet integral

In this section, we will attempt to express each Choquet integral as Chua canonical form.
The key is how the condition (cv) will be expressed by means of fuzzy measure. The next
lemma gives neccessary and sufficient conditions for a given Choquet integral to have

Chua canonical form.

Lemma 3.1. [31] Let pu be a fuzzy measure. Then the following three conditions are

equivalent to one another.

(i) The Choquet integral ¢, (x) possesses the consistent variation property.

(ii) For every pairi, j € X with i < j, there exists ¢;; € R such that for all A C X \{t,5}
p({i,j}UA) = p({j} U A) — p({i} U A) + p(A) = cij.
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(iii) p™(A) =0 for all A C X with |A| > 2.
The next theorem follows from Definition 3.4, Proposition 2.1, and Lemma 3.1.

Theorem 3.1. [31] Let i1 be a fuzzy measure. Then the Choquet integral p,(x) possesses
Chua canonical form if and only if p is at most 2-additive. Moreover, Chua canonical

form of the Choquet integral is given by
my 1 more - 1 m/re
pul@) = [ ™ ({i}) + 5 > o w{ig}) | @i - 5 Yo ({i ) e @)l (34)
iEX i#j i<j

Example 3.1. Let X = {1,2,3,4}, and consider the following fuzzy measure:

p({1}) = u({2}) = n({3}) = 1, u({4}) =3,
p({1,2}) = p({2,3}) = 2, u({1,4}) = 4,
p({L,3}) = n({2,4}) = n({3,4}) = 3,
p({1,2,3}) =4, p({2,3,4}) = 3,

(

p({1,2,4}) =4, p({1,3,4}) =5, p(X) =5.
Obviously, p is 2-additive, and thus Chua canonical form of ¢, (x) is obtained as follows:
ou(x) = 1.521 + 0.522 + 23 + 224 — 0.5|21 — 3| + 0.5|x2 — 24| + 0.5]23 — 24].

Remark 3.2. The two additivity of fuzzy measure is extremely restricted. Since the order
of additivity is possible up to the number of elements, namely n, we need an appropriate
generalization of Chua canonical form in order to express all Choquet integral with respect
to higher order additive fuzzy measure. So far, we have investigated the relation between
the generalization given by Lin et al. [22] and the Choquet integral, and provided a
method of gererating a canonical form of each Choquet integral [31]. The result also,
unfortunately, found that the order of additivity of fuzzy measure and the nesting level

of absolute-value sign are not a one-to-one correspondence. See Appendix C for details.

3.3 Linear complementarity representation of Choquet in-
tegral

In this section, we derive a linear complementarity representation of the Choquet integral.

We begin with some notations.
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For E, F C X, we defines the binominal relation < as follows:
eE<F & EcF E<F\E,

where for G, H C X the relatin < is defined by
eG<H &L VgeG, Yhe H, g<h

The symbol < of the right-hand side in the above is the usual one.

Remark 3.3. Relation F <X F expresses “F is a subset which has chosen the element of

F from the smaller one.” Relation < is an order relation on 2.

Example 3.2. Let X = {1,2,3,4}. If By = {1,3}, B» = {1,2}, B3 = {1,2,3}, B, =
{1,4} and F = {1,2,3}, then Fy < F and F3 < F are hold, but F; < F and E4 < F are
not hold.

The next theorem gives one of linear complementarity representation of Choquet in-

tegral.

Theorem 3.2. [32] Every Choquet integral p,(x) posesses the linear complementarity
representation (A, B,0;C, D,0), where when it sets with X = {E C X ||E| > 2},

*j = (jr)pex; = (up)pex € RF,

o A= (a;)iex € RI*": q; = Z wt(F),

Fr{i}
e B = (bE)EEX € R1X|x|.‘ bp = — Z,um(F),
F-E
o C = (cp;)mex, jex € RAP™
1 Jj =max F,
cpj=4—-1 j=minkFE,

0 otherwise,

e D= (dpr)prex € RIXXIX

1 F<E,
dE,FZ{ -

0 otherwise.

Proof. See Appendix B.2. O

Example 3.3. Let X = {1,2,3}, and consider the fuzzy measure given by the following:

p({1}) = p({2}) =1, p({3}) =2, p({1,2}) = p({2,3}) =2, p({1,3}) =3, uX)=4.
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Moreover, we let £y = {1,2}, By = {2,3}, E3 = {1,3} and E4 = X, then the linear

complementarity representation of Choquet integral with respect to p is obtained as

follows:
-1 1 0 1 000
0 -1 1 0100
A=(1 -1 0),B=(-1 0 0 —-1),C= 1 0 1 , D= 00 10
-1 0 1 1 001

3.4 Max-min polynomial of Choquet integral

In this section, we consider the max-min polynomial of Choquet integral. We begin with

the following two examples.

Example 3.4. Concider the fuzzy measure pon X = {1,2} defined as pu({1}) = u({2}) =
1, (X)) = 3. Then the Choquet integral ¢, with respect to p is obtained as follows:

201 +x90 P = {(xl,xg) € R? ’1'1 < .1‘2},
2rx9 + 11 PQZ{(xl,IEQ) €R2|$2 Sl’l}

p(T1,12) = {

The linear components in this case are g1(x1,x2) = 221 + 2 and go(x1,x2) = 229 + 27.
Since g1 < g2 on P; and g2 < g1 on P» hold, the max-min polynomial of ¢, is of the form

Yu = g1\ ga.

Example 3.5. Concider the fuzzy measure pon X = {1,2} defined as u({1}) = p({2}) =
1, (X)) = —3; in this case, p is non-monotonic. Then the Choquet integral ¢, with respect
to w is obtained as follows:

—4x1 +x9 P = {({El,SUQ) S RQ ‘ T < 332},
—dxo +x1 Py = {(:Cl,xg) € R? ‘ Ty < 1131}.

Sp(xlv 332) = {

The linear components in this case are g1 (x1,x2) = —4x1 +x2 and go(r1, v2) = —4dxo+21.

Since g2 < g1 on P and g1 < g2 on P hold, the max-min polynomial of ¢, is of the form

Yu =391V ga.

The above examples may unfortunately indicate that we could not obtain the general
formula of the Choquet integral: The formula would be extremely complicated, if we
could find. Therefore, finding a max-min polynomial of the Choquet integral would need

to proceed a construction method given by Ovchinnikov [28] or Tarela et al. [39].
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3.5 Summary

In this chapter, we described our research findings on the relationships among the Choquet

integral and the representations explained in Chapter 2. Figure 3.2 summarizes the

/ Linear complementarity representation \
f PWL = Max-min = Multi-step Choquet \

= Generdization of Chua

One-step Choquet W

M
\Ul —

Figure 3.2: Relationships among representations of piecewise linear functions

relationships among them. As explained at the beginning of this chapter, the results
obtained in this chapter is an experimental and preliminary study. Based on the result of
this chapter, we will survey the multi-step Choquet integral as a piecewise linear function.
As future works, we will pose the following viewpoints:

(1) We will study which model is most appropriate for analyzing specific issues through
case study.

(ii) We will study the hierarchical structure of multi-step Choquet integral brings what
advantages to the analysis of piecewise linear models: It is well known that the hierarchical

structure is extremely advantageous for the analysis of decision-making processes (see e.g.,

[12]).
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Chapter 4

The linear complementarity
representation

In this chapter, we discuss about the P-representation and the ULT-representation. Sec-
tion 4.1 introduces the P-representation and the ULT-representation. Section 4.2 pro-
vides a fundamental property of the ULT-representation, which states that the class of
all correspondences having this representation (called Class ULT) is closed under the op-
erations of max and min composition, direct sum, composition, and linear combination.
Section 4.3 proves the coincidences of Class P (the class of all correspondences having
a P-representation), Class ULT, and the class of all piecewise linear functions. Section
4.4 demonstrates the construction of a ULT-representation for a given piecewise linear
function through a simple example. Section 4.5 explaines the transformation from a P-
representation to a ULT-representation. Section 4.6 is devoted to the summary of Chapter
4, and further problem institution of the linear complementarity representation discussed

in Chapter 5.

4.1 P-representation and ULT-representation

P-representation and ULT-representation are defined as follows.

Definition 4.1. (cf. [3, 19]) (a) P-representation is a linear complementarity repre-
sentation whose coefficient D in (2.4) is a P-matrix. The family of LCCs having a P-
representation is called Class P, and denoted by P.

(b) ULT-representation is a linear complementarity representation whose coefficient D in
(2.4) is a ULT-matrix. The family of LCCs having a ULT-representation is called Class
ULT, and denoted by ULT. See Definition A.7 in Appendix A.2 for the definition of
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P-matrix and ULT-matrix.

Since P and ULT are both the classes of single-valued functions as mentioned in
Remark 4.1, it is important to clarify the relation among P, ULT, and PWL. Moreover,
since P-representation and ULT-representation have useful advantages as mentioned later,

it is also important to clarify basic properties about them.

Remark 4.1. It is clear by the definitions of P-matrix and ULT-matrix that P D
ULT. As mentioned in Remark 2.6 that every linear function has a representation
(A,0,g;0,1,0). This is a ULT-representation. Thus, every linear function belongs to
both P and ULT. Though an LCC is, in general, a multi-valued function, Proposition
A.1 in Appendix A.2 guarantees that every LCC in P becomes a single-valued function.

The next theorem states that every LCC in P is, in fact, piecewise linear function.

Theorem 4.1. (See [3, 19]) Classes P and ULT are both contained in the family of all
piecewise linear functions, that is, ULT C P C PWL.

Lastly, we summarize the advantages of P-representation and ULT-representation.
The advantages of P-representation
(i) It is a single-valued function. Thus theoretical treatment is simple.
(ii) There are many research findings of P-matrices (See e.g., [9, 25]). Thus we expect
that the results of P-matrices can bring many advantages to the research field of piecewise
linear functions through the LCC.
The advantages of ULT-representation
(i) It is a special type of P-representation. Therefore, it has all the advantages of P-
representation.
(ii) The structure of representation is very simple. Especially, by using the back substitu-
tion method, which is one of the solution method of the LCP, complementarity vector can
be deleted from the representation at a polynomial step. In other words, we can easily
transform every ULT-representation to an explicit representation. See [25] for the back

substitution method.

4.2 Operations on ULT

In this section, we provide important tools used in the rest of this thesis. The following

theorem shows that ULT is closed under the operations of max and min compositions,
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direct sum, composition, and linear combination.

Lemma 4.1. Let D € Rk gnd D' € RF % pe ULT-matrices. Then so is the matriz of

(2 »)

Proof. Tt is clear by the definition of ULT-matrix. O

the form:

Theorem 4.2. [32] The following four statements are true.

(i) If a function f : R™ — R has a ULT-representation, say (A, B,g;C,D,h), and a
function f': R™ — R has a ULT-representation, say (A’, B',¢';C', D’ 1), then their max
fV ' and min f A f' have the ULT-representations:

C D O 0 h
fvf|A (0O B 1),4; C’ [ O D o], 14 ,
A —A -B B 1 J—g
C D O 0 h
aflam o —1).gl ¢ |.lo ool w
A - A -B B 1 Jg—g

(ii) If a function f : R™ — R™ has a ULT-representation, say (A, B,g;C,D,h), and a
function f' : R* — R™ has a ULT-representation, say (A, B’ g';C’, D' k'), then their
direct sum f" = f @& f': R™ — R™™ has the ULT-representation:
() 2)-(2):(c)-( ) ()

) \o B)\y)i\c)\o D) \w
(iii) If a function f : R™ — R™ has a ULT-representation, say (A, B,g;C,D,h), and a
function f': R™ — R™ has a ULT-representation, say (A’,B',g';C', D' k'), then their
composition f" = f'o f : R™ = R™ has the ULT-representation:

<A’A, (AB B'),Ag+g’; (C?A> , (Cl’)B g,) , (C’gf:— h')> )

(iv) If a function f : R™ — R™ has a ULT-representation, say (A, B,g;C,D,h), and a
function f': R™ — R™ has a ULT-representation, say (A’,B',g';C', D' k'), then their

linear combination \f +vf' : R™ — R™, where \,v € R, has the ULT-representation:
C D O h
<)\A +vA', (AB vB'),\g+vg'; <C’) , (O D’) , (h')) .
Proof. See Appendix B.3. O

Remark 4.2. In the proof of the relation PWL C ULT, we take advantage of these
closedness. Moreover, in Theorem 4.2 and its proofs, the term “ULT” can be replaced by

“P”. Thus it turns out that these operations and the closedness are valid for Class P.
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The following corollary is easily shown by induction on the number of operators.

Corollary 4.1. Let fi, fa,..., fi be correspondences from R™ to R. If each of them has
ULT-representation, then we obtain the following:
(1) iV foVv---V fi: R" - R has ULT-representation;
(i) finfaA-- A f1: R" = R has ULT-representation.
If correspondence fy, : R™ — R™k for all k € [l], has ULT-representation. Then
(iii) 1D foD - D fi : R? — RMtmet+m pas ULT-representation.
Moreover, if m1 = mo = -+ = my = m, then the following is also true:
(iv) M fi+Xafo+- -+ NS : R" = R™ has ULT-representation, where A\1, Ao, ..., A\ € R.
Let each of correspondences fi : R* — R™ ... f; : R™-1 — R™ have ULT-
representation. Then

(v) fio---o fao fi : R" — R™ has ULT-representation.

4.3 Coincidence of P, ULT, and PWL

Theorem 4.3. [32] Every piecewise linear function belongs to Class ULT, that is, PWL C
ULT.

Proof. Let f = (f1, fo,.. -, fm) : R" = R™ € PWL. By Theorem 2.5, it can be expressed

as

fr@)=\/ N\ 9 (x) (forany z € R", 1<k <m),
J€J iesk
where {g,(j)}ie[l] is the set of distinct segments of fj, and {S;“}je J kel 18 a family of subsets
of [I]. Now gl(f) is a linear function for any i. Therefore A, sk g,(j) has ULT-representation
by Corollary 4.1(ii); furthermore, so does /. ; /\Z-eS;‘C g](j) by Corollary 4.1(i). That is, fj
has ULT-representation. The assertion is valid for all k. Thus Corollary 4.1(iii) implies

that f = (f1, f2,..., fm) has ULT-representation. O
By Theorem 4.1 and Theorem 4.3, we have the following.

Corollary 4.2. The family of all piecewise linear functions coinsides with Classes P and

ULT, that is, P = ULT = PWL.

Remark 4.3. The proof for Theorem 4.3 gives the method of transforming a max-min

polynomial to a ULT-representation. On the one hand, Ovchinnikov has given the method
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of constructing a max-min polynomial of piecewise linear function represented in a listed
expression (See [28]). Thus, we can transform every piecewise linear function represented

in a listed expression to a ULT-representation.

4.4 Construction of ULT-representation

In this section, we demonstrate the method of constructing a ULT-representation for a
given piecewise linear function. The procedure consists of the following two steps: The
first step is the procedure of determining a max-min polynomial by means of Ovchinnikov’s
method as explained in Appendix D. The second step is the procedure of transforming
a max-min polynomial into a ULT-representation. The second step is directly obtained

from the procedure of the proof of Theorem 4.3.

Example 4.1. Consider the piecewise linear function f : R? — R defined as follows (see

also Figure 4.1):

gi(z,y) =,y>0

g2(z,y) <0,0<y
f(z,y) =

g3(z,y) y<0,2x<y

ga(z,y) y <0,y <2,

where g1(z,y) = = — y, g2(v,y) = —v — y, g3(z,y) = —x +y, and g4(z,y) = z. First of
all, we determine the max-min polynomial of f. By the same procedure as in Example

D.1 of Appendix D, a max-min polynomial of f is obtained as follows:

f=(91Ngs)V(g2Ng3) (4.1)

Secondary, we transform the right hand side of (4.1) to a ULT-representation. By Theorem

4.2.(ii), a ULT-representation of g; A g4 will be obtained as follows:
(1 -1),-1,0;(0 1),1,0).

Similarly, a ULT-representation of go A g3 will be obtained as follows:
(-1 —=1),-1,0;(0 2),1,0).

Thus, by Theorem 4.2.(i), we have a ULT-representation of the right hand side of (4.1)

as follows:
0 1 1 0 O 0
(-1 -1),(0 =1 1),0;({ 0 2],{0 1 0}, (o0
-2 0 1 -1 1 0



y

R={(xy)[0=xy}

P, ={(x,y)[x<0,0<V}
g (X y)=x-y

g,(x,y)=-x-y

0 \ Concave
R ={(xY)|ys02xsy}/ X
gs(X, y) =—x+y

7 |R={xy)y<0y=2x
Concave —/  [9a(xy)=x
Ay =2X

Figure 4.1: Two-variable piecewise linear function

Remark 4.4. Note, at Example 4.1, that, since us(z,y) = 2u1(z,y) holds for all (z,y) €
R?, we can omit the variable ug from the representation. Thus, in this case, the above
ULT-representation is reduced to the following ULT-representation with lower dimen-
sional complementarity vectors. This fact motivates us to consider the minimization
problem of the linear complementarity representation. The problem will be discussed in

the next chapter.

(@ e vn(S ) (L))

4.5 Transforming a representation: from P to ULT

In this subsection, we show that every P-representation can be transformed to a ULT-
representation, and explain the transformation method from P-representation to ULT-
representation. The result of this section is an another application of the result of Section
4.2. Although this transformation gives a solution method of the LCP with P-matrix, it is
not suitable as a solution method in view of efficiency. The significance of this method does
not lie on giving a solution method of the LCP with P-matrix, but obtaining a method of
transforming an implicit representation to an explicit representation in algorithmic way.
We often need an explicit representation rather than an implicit representation, when we
calculate a function value. Notice this transformability was mentioned in [20] without
proof for a general case, and it was only demonstrated in a case of two-dimensional

complementarity vectors. Unless otherwise noted, we assume that k is a positive integer
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and D € RF** is a P-matrix. Firstly, we define the notion of “reduced” LCP.

Definition 4.2. For a given LCP (D, q), let us define the reduced LCP (D_p,q_,) with

respect to an index p € [k] as follows:

j—p = D*PU*P + q—p? (42)

u’—p7 j—p Z 07 <u—p7j—p> = 07 (43)

where D_, = (dij)i j4p € RF=1xk=1 for D = (dij)ijer) and v_p = (V1, .+, Vp—1, Upt1,- - -,
vg) € RE7L for v = (v1, v, ..., ;). Clearly, D_, is a P-matrix. Notice that this reduction

can proceed until the dimension of the LCP is one.

The next lemma shows a relation between the solution to (D, q) and the solution to
(D—p,q_,). According to Lemma 4.2, the solution to (D, q) can be obtained from the
solution to (D_p,q_,,) through the relation (4.6). On the basis of this relation, we can

obtain a solution algorithm for the LCP with P-matrix.

Lemma 4.2. [3] Let j € R* be the unique solution to (D,q) and let u_, € R¥~1 be the
unique solution to (D_p, q_,) with respect to an index p. Then the p-th component 31, eR

of 7 is the unique solution to the following LCP:

Jp = dpptiy + gy + > dpill;, (4.4)
i#p
Up, Jp > 0, up - jp =0. (4.5)

Namely, the following relation holds:

+

o= o+ dpii | (4.6)
i#p

Secondly, the notion of the “derived” LCP is introdueced.

Definition 4.3. Let C € R¥*" D € RF**¥ and h € R¥. For each € R”, we define the
LCP (D, q(x)), where g(x) = Cx 4+ h. We call this the derived LCP from (C, D, h).

Since D is a P-matrix, the solution (u(x),j(x)) to (D, q(x)) is uniquely determined
for each € R™. In this case, the correspondences * — u(x) and  — j(x) are single-
valued functions. The next lemma shows that u(x) and j(x) have ULT-representation

and hence that they are in fact piecewise linear functions by Theorem 4.1.
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Lemma 4.3. Let C € R¥*" h € R* and let q(x) = Cx + h(x € R"). Then the
correspondences € — u(x) and x — j(x), where (u(x),j(x)) is the solution to (D, q(x)),

have ULT-representation.

Proof. By induction on the order k of D. By Theorem 4.2.(ii), it suffices to show that
each component of u(x) and j(x) has a ULT-representation. For k = 1 (i.e., for some
c € R" and h € R, we have g(x) = ¢’ + h, and D is a positive number d), by Remark

A 4 of Appendix, we have the following:

u(z) = (—q(d‘””))i j(@) = g()*,

where (u(x),j(x)) is the solutions to the LCP (d, ¢(x)). Since they are maximums of
linear functions, they have ULT-representations by Theorem 4.2.(i) and Remark 4.1. Now
suppose that for k — 1, the assertion holds. By Lemma 4.2, each j,(x) (p € [k]) can be
obtained from the solution u_,(z) to the reduced LCP (D_,,q_,(x)) as follows:

+

Jp($> = Qp(w) + Z dpiaz‘(m)
i#p

By the induction assumption, each u;(x) has a ULT-representation. Thus by Theorem 4.2

(i) and (iv), so dose jy(x). The proof for u(x) can be obtained from the above argument

applied to the LCP (D!, —D 1q(x)) (see Remark A.3 of Appendix A.2). O
By Lemma 4.3, we have the following.
Theorem 4.4. [32] Every P-representation can be transformed to a ULT-representation.

Proof. Let (A, B,g;C, D,h) be a P-representation. By Lemma 4.3, the complementarity
vector in this representation has a ULT-representation, say (A4’, B’,g’; C', D', h'). Then,
we can easily show that the original LCC has the ULT-representation (A+BA’, BB', Bg'+
g:C', D', R). 0

Finally, we describe a transformation method of finding a ULT-representation for a

given P-representation (Remark 4.5), and demonstrate the transformation (Example 4.2).

Remark 4.5. To summarize the proofs of Lemma 4.3 and Theorem 4.4, we obtain a
transformation method from P-representation to ULT-representation. We will explain

only the process of finding a ULT-representation of the complementarity vector:
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(a) In the case of k = 1. Since u(x) can be obtained from the following form

w(@) =0V <—11)(cm + h)) .

Then u(x) has a ULT-representation (0,1,0;C/D,1,h/D).
(b) In the case of k > 2. Repeat the reduction process from D to D_,, until the dimension
of the LCP (D_p,q_,(x)) is one.

(c) Find ULT-representations of all the solutions to the one-dimensional reduced LCP by

(a).
(d) Begin with the ULT-representations of one-dimensional LCP, find ULT-representations

of all the solution to the reduced LCP in a recursive way. The procedure is as follows:

1. Let (E,r(x)) be an [-dimensional reduced LCP, and let (w(x),j(x)) be the solu-
tion to it. Moreover, for p € [l], let u_,(x) be the solution to the reduced LCP

(E_p,r_p(x)). Suppose that u_p(x) is represented in a ULT-representation.

2. Calculate a ULT-representation of the formula rp(x) + >, epitti(x) by Theorem
4.2 (iv).

3. Calculate a ULT-representation of j, () by Theorem 4.2 (i) through (4.6).

4. Calculate a ULT-representation of j(z) through the relation j(z) = (j; x j, X

g (@)

5. Calculate a ULT-representation of @(x) through the relation u(xz) = E~1(j(x) —
().

Example 4.2. Consider the following derived LCP with a P-matrix:
'—363m+31u+3
7= 4 2 2 5 2 0)

Firstly, we calculate ULT-representations of the solution to two reduced LCPs:

1= 6 3)x+3u+3,

Jo=(4 2 2)x+ 20
By (a) of Remark 4, u;(x) and uz(x) have ULT-representations respectively:
(0,1,0;(1 2 1),1,1) and (0,1,0;(2 1 1),1,0).
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Then, by Theorem 4.2 (iv), (3 6 3)x + Uy + 3 has the ULT-representation
(3 6 3),1,3;(2 1 1),1,0),

and (4 2 2) @+ 5u; has the ULT-representation
(4 2 2),50,(1 2 1),1,1).

Thus, ULT-representations of ji(x) and ja(x) are obtained by Theorem 4.2 (i) through

(4.6) as follows:
) (%))

(oo 0 4
0]

0
1
(00 0.0 ol 5 5) (5]

Finally, by Theorem 4.2 (ii), we obtain a ULT-representation of j(x) as

2 1 1 1 0 0 0 0

000y (0 100\ () |3 -6 -3]([-11 0 0] |-3

(000)’(0001)’(0)’ 1 2 1]°lo o 1 of|1]])
—4 -2 -2 0 0 -5 1 0

and hence the ULT-representation of u(x) is obtained from u(x) = D
follows:

2 1 1 1 0 0 0y [0
2 10 -4\ (0 2 0 -1\ (-6\. |-3 6 3| |-1 1 0 of [-3
<3 24 9)’(0 -5 0 3)’(15)’ 1 2 1|'lo o 1 of|1

4 -2 -2 0 0 -5 1 0

4.6 Summary

In this chapter, we mentioned our research findings on the fundamental properties of the
P-representation and the ULT-representation. In this research, we showed that Class
ULT is closed under the operation of max and min composition, direct sum, composi-
tion, and linear combination. This result provides us numerous remarkable advantages
in the transformation of representations, as well as the operation method among rep-
resentations. As an application of this result, we proved that piecewise linear function
can be characterized by the P-representation and the ULT-representation, and provided
a method of constructing a ULT-representation. As an another application, we obtained
the method of transforming a P-representation to a ULT-representation. The problem

is that the obtained ULT-representation would, in generally, involve some redundancies.
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Namely, we can eliminate some components from the complementarity vectors as demon-
strated in Remark 4.4 of Section 4.4. In Chapter 5, we will discuss this reducibility by
formulating the problem of finding a minimum dimensional representation, and describe

our investigation on this issue.
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Chapter 5

Minimization of the linear
complementarity representation

In Section 4.4, we demonstrated the reducibility of the dimension of the complementar-
ity vectors. In this chapter, we discuss the problem of finding a minimum dimensional
representation, and explain our research findings on this issue. The problem formulation
is described in Section 5.1. A general consideration on the minimization is discussed in
Section 5.2. Since the general consideration would involve numerous difficulties, we re-
strict our attantion to the ULT-representation for the simplicity of our augument on this
issue. The key to our approach is that the minimum dimensionality can be characterized
by the redundancies of the complementarity vectors. In this investigation, we survey
the relation between the minimality and the redundancies. We also describe the relation
among the redundancies, and introduce a concept concerning to a redundancy, called the
ULT-reducibility. In Section 5.3, we survey a geometric structure of the complementarity
vectors. The survey plays an important rule in the investigation of Section 5.4. In Sec-
tion 5.4, we discuss the difference between the P-minimization and the ULT-minimization.

Section 5.5 is devoted to the summary of Chapter 5 and further directions of our study.

5.1 Problem formulation

We begin with some notations used in this chapter. For a positive integer k, we define

the families of triplets A* and C* as follows:

A* ={(A,B,g)|A e R™", B e R™F geR™},

Ck = {(C,D,h)|C € R*", D € R¥* h e RF}.

32



The family of all linear complementarity representations with k-dimensional complemen-
tarity vectors is denoted by S¥ £ A* x CF. By convention, we denote by S" = {(4,g) | A €
R™*" g € R™} the family of all representations of linear functions. Then, S £ Ukzo Sk
expresses the family of all linear complementarity representations. Similarly, we denote by
Svrr = U k>0 S%LT the family of all ULT-representations, where S%LT is the family of all

ULT-representations of the k-dimensional complementarity vectors. Note that S%LT =SO.

Definition 5.1. Let & € S be given, and let £ be a nonnegative integer. We say § is
k-dimensional if S € S*, denoted by dim(S).

Let f be an LCC. Then we denote by S(f) the family of all representations that
characterize f. Similarly, we denote by Sypr(f) the family of all ULT-representations of

f. The minimization problem is formulated in the following.

Definition 5.2. Let & € S(f). Then S is called a minimum dimensional representation

(a minimum representation for short) of f if dim(S) < dim(7) for all 7 € S(f).

Problem 5.1. The minimization problem with respect to f consists of the following two
requirements: For a given representation S € S(f),
(a) determine whether or not S is a minimum representation of f;

(b) find a minimum representation of f, when § is not minimum.
Similarly, we can formulate the ULT-minimization problem.

Definition 5.3. Let S € Syrr(f). Then S is called a minimum dimensional ULT-
representation (a minimum ULT-representation for short) of f if dim(S) < dim(7") for all

T e SULT(f)-

Problem 5.2. The ULT-minimization problem with respect to f consists of the following
two requirements: For a given representation S € Sypr(f),
(a) determine whether or not S is a minimum ULT-representation of f;

(b) find a minimum ULT-representation of f, when S is not minimum.

Remark 5.1. In the same manner, we can formulate the P-minimization problem.

5.2 General consideration

In this section, we discuss reducibility condition to identify the minimum dimensional-

ity for a given representation. In Subsection 5.2.1, we classify the redundancies of the
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complementarity vectors to three types, and discuss about them. In Subsection 5.2.2, we

introdue the ULT-reducibility condition, and discuss about it.

5.2.1 Reducibility of the complementarity vectors

We begin with the following three examples to discuss the reducibility. Each examples
demonstrate different type of redundancies from one another.

Example 5.1. Let S; = (A1,C1) be the ULT-representation given by the following:

-3 -6 10 0 0 0
-4 -8 1100 0
Alz(l 1),312(0 1 0 1)7g1:0,01: 4 8 7Dlz 00 1 O,hlz 0
6 12 0 0 11 0

Then, we can easily verify that there exist the following relations among the components

of the complementarity vectors u;(x) (i =1,2,3,4):
ui(x) = 3uz(x), uz(x) = 2ug(x), us(x) = —2x1 — 49 + 2u2(X).

This would imply that the valiables ui(x), us(x), and us(x) are omitted from S;. Indeed,
we can omit them from S;, and hence we find that S; reduces to the following ULT-

representation Si:
Al=(-1 -3),B1=3,4,1=0,C=(1 2), Dy=1, b} =0.

Example 5.2. Let So = (Az2,C2) be the ULT-representation given by the following:

12 10 0
Ay=(1 1), By=(0 1), g2=0, @—(2 1>,D2_<0 1),,‘2_(0).

Then, in this case, there is no relation between u;(x) and us(x) as in Example 5.1.
However, since the variable us(x) is independently obtained from w;(x) and the variable
uy(x) is vanished from the first formula of the original representation, we can omit u ()

from Sy. Thus Sy reduces to the following one-dimensional ULT-representation Sj:
A= (1 1), By=1, s=0, Cy= (2 1), Dy=1, by =0.

Example 5.3. Let S3 = (A3,C3) € S¥ 1 be given. Suppose there exist a positive
integer k' < k, a triplet C4 € CF\p, and a matrix E € RF**¥ such that the solution
u(x) to the derived LCP from C3 can be expressed as u(xz) = Fu/(x), where u/(x) is
the solution to the derived LCP from Cj. Then S3 reduces to the ULT-representation
Sh = (A%, Ch) € S, where Ay = (A3, BsE, g;3) for A3 = (A3, Bs, gs).
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As demonstrated above, there exist at least three types of redundancies:

(i) Dependency among the components of the complementarity vectors (Example 5.1).
(ii) The absence of the components of the complementarity vectors from the first formula
caused by some columns of B being zero (Example 5.2).

(iii) Representability of the original complementarity vectors by means of some lower-
dimensional conmplementarity vectors (Example 5.3).

Clearly, the minimum dimensionality requires the absence of redundancies of the com-
plementarity vectors. We therefore conclude that the problem of finding a minimum
dimensional representation results in the problem of eliminating redundant components
of the complementarity vectors. We conjecture that the redundancies would be covered
by the above mentioned three types. However, it has not been proven yet. So far, we
have investigated the redundancies of (i) and (iii), and found that the redundancy of
(i) is equivalent to the generalization of (iii), called the ULT-reducibility. In the next

subsection, we will explain about this investigation.

5.2.2 ULT-reducibility
Firstly, we define the ULT-reducibility that is a generalization of the redundancy (iii).

Definition 5.4. Two representations S, 7 € S are said to be equivalent to each other,

denoted by & = T, if there exists an LCC f such that S, T € S(f).

Definition 5.5. Let C € (C%LT. Then C is said to be ULT-reducible if there exist a
nonnegative integer ¥’ < k, and a triplet C' € (C%/LT such that every representation
containing C is equivarlent to a ULT-representation containing C’ [i.e., for every A € A,

there exists A’ € A¥ such that (A4,C) = (A, C")]. If not, it is said to be ULT-irreducible.

Remark 5.2. At first glance, the ULT-reducibility is seems to depend on m (since A
involves the number m in its definition). However, this condition is, indeed, independent
from the value of m. Namely, for two different integers m; and mo, C is ULT-reducible

with respect to my if and only if C is ULT-reducible with respect to ms.

C3 in Example 5.3 is ULT-reducible. Moreover, by Theorem 5.1 below, C; in Example
5.1 is also ULT-reducible. On the other hand, Cs in Example 5.2 is ULT-irreducible.
Proposition 5.1 is an immediate concequence of Definition 5.3 and Definition 5.5. This

guarantees that the ULT-irreducibility of C is necessary for a given representation to be
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minimum dimensional. Example 5.2 is a counterexample for the sufficiency.

Proposition 5.1. If S = (A,C) € Surr(f) is a minimum dimensional representation of

f, then C is ULT-irreducible.

The following Theorem 5.1 shows that the redundancy of (i) and ULT-reducibility of
C is equivalent. The condition (S) in Theorem 5.1 expresses a dependency among the

components of the complementarity vectors.

Lemma 5.1. Let (D, q(x)) be the derived LCP from (C,D,h) € C¥p, where D is a
P-matriz, and let u(x) be the unique solution to it. Then, each component u,(x) of u(x),

where p =1,2,...,k, is a linear function of  if and only if u,(x) is constant on R™.
Proof. 1t is clear by the definition of the complementarity vectors. O

Theorem 5.1. Let k be a positive integer. Then C € (C{“JLT is ULT-reducible if and only
if the solution u(x) to the derived LCP from C satisfies the following condition:
(S) For some p = 1,2,...,k, there exist {\;}icp C R and a linear function [, : R" — R
such that

up(x) = Z Aiwi(x) + 1, (x) (Ve e R™).

i<p

Proof. Let C € C¥ 1, and let u(zx) be the solution to the derived LCP from C.

Sufficiency: Suppose p = 1, then wi(x) is linear, and hence a constant a > 0 by
Lemma 5.1. For C = (¢l ,...,eT, D = (d; j)1<ij<k, and h = (h;)¥_,, define the triplet
C' = (C',D',K) € C¥p, where K/ = k —1, C' = (c},...,¢])T, D' = (d;;)ijz1 and
h = (hit1 + adi+1,1)§/:1 . Then, for each triplet A € A¥, we can find a triplet A € A¥
such that (A,C) = (A’,C’). In a similar manner, we can find such C’ for p > 1. Therefore,
we conclude that C is ULT-reducible.

Necessity: Suppose C is ULT-reducible. Choose the dimension of range space as
m = k. Then there exist a number k' < k, C' € C%,LT and A’ = (A',B',g') € A¥ such
that

u(z) = B'v/(z) +l(z) (Vx € R"),

where [(x) = A'xz+g’, and u/(x) is the solution to the derived LCP from C’. Since k' < k,
we have a nonzero vector A € R* such that (B)”X = 0, and hence AT u(z) = ATi(x).

This implies that u(x) satisfies the condition (S). O
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5.3 Geometry of the complementarity vectors

In the preceding section, we discussed the reducibility conditions of the complementarity
vectors in order to characterize the minimality of representations. The investigation
of the preceding section has been performed in terms of purely algebraic manner. In
turn, in this section we investigate the complementarity vectors in terms of geometric
manner. The investigation utilizes the mathematical tools to survey a geometric structure
of the complementarity vectors developed in the area of LCP (see e.g., Chapter 6 in [9]
and Chapter 3 in [25]). Notice the investigation of this section is an experimental and
preliminary study for discussing the minimization problem from numerous viewpoints.
However, it is significantly advantageous us to understand the minimization problem in
intuitively. Consequently, we expect that the investigation of this section will contribute
to our future work. Throughout this section, we assume that k is a positive integer. Let

a triplet (C, D, h) € C* be given. Suppose the coefficient matrix D is a P-matrix.

Definition 5.6. For a C [k], we define the polyhedron P(a) C R¥ as follows:
P(a) £ {x € R"|C}(a)q(x) = 0},

where C(a) € R¥*¥ is called a complementarity matriz defined as follows [9]:

-D,; j€Ea,
Cj(a) = 7
L; Jj ¢ a,

where D.; [resp. I.j] express the j-th column of the matrix D [resp. I]. We denote by P the
familly of all polyhedra as defined above, i.e., P = {P(a)|a C [k]}. Clearly, P = R™.

By definition, each P(«) is a convex set.

Theorem 5.2. The family P satisfies the following conditions: For P(«), P(a/) € P,
(i) their intersection P(«) N P(c’) is a common face of them;

(ii) if int P(),int P(a') # 0 and P(a) # P(d'), then int P(«) Nint P(o') = 0.
Proof. See Appendix B.4. O

Theorem 5.3. Let R be a finite family of polyhedra in R™ such that |JR = R™. Then
for each y € R™, there exists R € R such that y € R and dim R = n.

Proof. See Appendix B.5. O
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Since the familly P defined in Definition 5.6 satisfies the condition |JP = R", we
have the following. This claims that Py defined in Corollary 5.1 becomes a polyhedral

partition in the sence of Definition 2.1.

Corollary 5.1. There exists a sub-family Py of P satisfying the following:

(i) UPo =R",

(ii) int P # @ for all P € Py,

(iii) for each P, P’ € Py, P # P’ implies int P Nint P’ = .

We call Py a derived partition from the triplet (C, D, h). Moreover, the triplet (C, D, h)

is called a k-dimensional representation of Py.

Remark 5.3. By definition of P, the number of regions in P is at most 2¥, and thus
the same is true for Py. Therefore, we can say that every piecewise linear function with
[ regions in its domain requires at least [logy []-dimensional complementarity vectors in

order to express it as linear complementarity representation.

Example 5.4. Consider the polyhedral partition of R in which the number of separating
points is three. In this case, we can express all such partitions by two-dimensional triplet
of which the coefficient D is ULT: Let the partition P = {(—o0, c¢1], [c1, c2], [c2, 3], [c3,00) }
of R be given, where cj, ca,c3 € R and ¢; < ¢a < ¢3. Then, for d = (c3 — ¢1)/(ca — ¢1), we

can verify the following two-dimensional triplet becomes a representation of P:

o= (0)- (1) (3))

Proof. Let q1(x) = 2 — cp and ¢2(z) = o — c3. Then by definition of d, we have g3(z) =
dqi1(z) — q2(x) = x — ¢1. Next we put Py = (—o0,c1], P» = [c1,¢2], P3 = [c2, 3], and

Py = [e3,00). Then P; can be expressed by means of the given triplet C as follows:

G4 oo

Similarly we see that P, = P({1,2}), P3 = P({2}), and P, = P(()). These imply that the

P ={zeR| —ql(x)>0,—q3(:v)>0}:{:v€R

triplet C is a representation of the partition P. O

Example 5.5. Consider the partition of R?, as in Figure 5.1, that contains three sepa-

rating hyperplanes; one of them is full line, and the others are half line. In this case, we
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0,(x, y)=0

0,(x,y) =0

Figure 5.1: A partition of R? with three separating hyperplanes

can represent all such partition by two-dimensional triplet of which D is ULT:

c— ([ e I 0 ha
S\ \ear e/ \=X 1) \hy/) )’

where q1(x,y) = c11x + c12y + hi, q2(x,y) = co1x + ca2y + ha, and the coefficient A will
be given so that g3(x,y) = Aq1(z,y) + q2(z, y) is satisfied for all (z,y) € R2.

Proof. 1t sufficies to show that the triplet C represent the polyhedral partition as in Figure
5.1. Since each hyperplane defined by ¢;s meet at a common point, and the function ¢
and g2 are linearly independent, there should be A € R such that g3 = Aq;1 + ¢2. Then

we can verify that each P; is expressed by means of the triplet C. For example, P is

() (e ) -ro

Similarly, we have P, = P({2}), Ps = P({1,2}), and P, = P({1}). O

explessed as follows:

P = {(mvy)‘(h(xvy) > 0#12(95:@) > 0} = {(ﬂ?,y)

Example 5.6. Consider the partition of R?, as in Figure 5.2, that contains four separating
hyperplanes; all of them are half line. In this case, we can not represent all such partition
by two-dimensional triplet of which D is ULT. However, it is possible to express this

partition by two-dimensional triplet, when D is P:
o= (@) ) 6)
c21 c2) \=A2 1 )7 \ha))’
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0,(xy)=0

{ (03)=0 g:(%,y)=0

Figure 5.2: A partition of R? with four separating hyperplanes

where ¢1(x,y) = criz+c12y+h1, g2(x,y) = ca1x+co2y+he, and the coefficients A1, Ay will
be given so that 1 > A2 holds, and that ¢3(x,y) = q1(z,y) + Mge(z,y) and q4(z,y) =
Xoq1(x,y) + q2(z, y) are satisfied for all (z,7) € R?.

Proof. The first assertion: Based on the discussion in Example 5.5, the partition having
a two-dimensional ULT-representation must be a type of partition of Figure 5.1, which
contains at most three separating hyperplanes. However, the type of the partition as in
this case differs from the type of Figure 5.1, that is, the partition contains four sepatating
hyperplanes. Therefore, we conclude that the partition type of this example can not be
represented in two-dimensional ULT-representation.

The second assertion: In the same way of Example 5.5, it suffices to show that the triplet

C becomes a representation of the partition as in Figure 5.2. For example, P, is expressed

(%) (B )= e

Similarly, we see that P, = P(()), P3 = P({1,2}), and Py = P({1}). O

as follows:

Py = {(l‘,y) | QQ(x7y) < 07(13(%?%) > 0} = {(1"7?/)

The linear components of the complementarity vectors are given by the following.

Theorem 5.4. For each a C [k], it holds that u,(x) = (C~'(a)q(x))s and ug(z) = 0
for all x € P(a).

Proof. See Appendix B.6. O
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Corollary 5.2. The linear component I : R® — R* of the complementarity vector w(x)

on each region P(a) € Py is given by the following: 1, (z) = (C~(a)g(x))a, la(x) = 0.

5.4 Difference between the P-minimization and the ULT-
minimization

In the previous section, we have investigated a geometry of the complementarity vec-
tors, and provided a mathematical description of its feature as a piecewise linear func-
tion. In this section, we discuss a difference between the P-minimization and the ULT-
minimization by means of this tool.

By definition, the number of parameters of the ULT-representation is smaller than
the same dimensional P-representation owing to the lack of the upper triangular part of
the coefficient matrix D. By the way, the coefficient matrix D generates the combination
of hyperplanes used in the domain partition. This alludes that the number of functions
having a ULT-representation is fewer than the number of functions having a same di-
mensional P-representations. Indeed, as shown in the following examples, there exists
a function having a two-dimensional P-representation but not having two-dimensional
ULT-representation.

Consider again the function f given in Example D.1. In the same procedure as in
Example 4.1, the ULT-representation obtained from the right hand side of (D.2) is given
by the following:

0 1 1 0 0 0
0 1),(0 -1 1),0;({-2 —2,{0 1 0f,{0]]. (5.1)
-1 2 1 -1 1 0

Observation 5.1. The representation (5.1) is a minimum ULT-representation for f.

Proof. The type of polyhedral partition of f is the same as in Example 5.6. Thus, f is

not represented in two-dimensional ULT-representation. O

On the one hand, f has a two-dimensional P-representation.

Observation 5.2. As we have explained in Ovservation 5.1, f has the three-dimensional
minimum ULT-representation (5.1). However, in this case, we could take further reduction

of the dimension. Namely, f has the following two-dimensional P-representation:

<(1 -1),(3 =1),0; ((1) ?)(_11 1)(8)) (5.2)
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Proof. 1t sufficies to show that the regions P; are represented by the following triplet

(694 1)0)

and the linear component on each region P; obtained from the representation (5.2) coin-

sides with g;. For example, for a = {1}, we see that

P({1}) = {(z.y) [T ({1})q(z) > 0} = {(1’7?/)

Moreover, on P({1}) it holds that

e ma@ = (, 7).

r+vy

thus we have u(x) = (—z,0)7 on P({1}). Hence
1 -Dx+(3 —-Nu(x)+0=2—y+3u(zx)=—22—y = giz,y).

Similarly, we see that P(0) = P, P({2}) = P», and P({1,2}) = Ps, and on each P; the

linear component coinsides with g;. 0

From the above observation, we conclude that the P-minimization problem essentially
differ from the ULT-minimization problem. In addition, it is clear that this difference
concerns to the difference of structure of domain partition by comparing Example 5.5 and
Example 5.6. This fact leads us to the following questions. They are future works:

(i) What condition allow us to reduce a given ULT-minimum representation to a P-
minimum representation?

In connection with this,

(ii) can we see that transformability from the structure of the domain partition?

Moreover,

(iii) in order to study the P-minimization problem, can we use the same analysis technique

discussed in Section 5.27

5.5 Summary

In this chapter, we formulated the minimization problem of the linear complementar-
ity representation, and described our study on the minimization problem. The current

research findings in our study on this issue are as follows:
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(i) We investigated the redundancies of the complementarity vectors in order to char-
acterize the minimum dimensionality, and classified the redundancies of the complemen-
tarity vectors. In this investigation, we provided a concept of redundancies, the ULT-
reducibility, and proved that the ULT-reducibility is equivalent to a kind of dependency
among the components of the complementarity vectors (Theorem 5.1). It is a future work
to clarify the relation between the ULT-minimum dimensionality and the redundancies
introduced in Subsection 5.2.1.

(ii) We clarified a geometrical structure of the complementarity vectors, and provided a
mathematical description of the vectors as a piecewise linear function, that is, a polyhe-
dral partition and the linear components. The tool obtained in this investigation plays
exceedingly an important role in the investigation of the geometrical structure of the
complementarity vectors. To obtain further application of this tool is a future work.
(iii) We confirmed that the ULT-minimization problem essentially differ from the P-
minimization problem through simple observations: Even though an obtained ULT-
representation is minimum dimensional, there exists a case that we could find a lower-
dimensional P-representation (Observation 5.2). Moreover, in connection with this fact,

we presented new direction of our study.
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Chapter 6

Conclusion

This thesis described our current research findings of fundamental properties of represen-
tations for piecewise linear functions.

First interest concerning to the representations is to clarify the relationships among
representations. To this point, many researchers have already done on its own research
on the relationships among several representations. In our study, we investigated the
relationships among the three types of representations, Chua canonical form, the linear
complementarity representation, and the max-min polynomial, and the Choquet integral
as a piecewise linear function.

Second interest is the fundamental properties of representations. In spite of its high
versatility, the study on the fundamental properties of the linear complementarity repre-
sentation has not been performed enough. Motivated by this fact, we have investigated
its fundamental properties. As a result of this, we found that two special types of this rep-
resentation, called the P-representation and the ULT-representation, individually charac-
terizes any piecewise linear functions. Moreover, we provided operation formulas between
two ULT-representations, and yielded a construction method of a ULT-representation for
a given piecewise linear function. Furthermore, we obtained a transformation method of
each P-representation to a ULT-representation by means of the same formulas.

By the way, the linear complementarity representation, in generally, involves some re-
dundancies. Motivated by this fact, we formulated the minimization problem on the linear
complementarity representation, and investigated on this issue, under the restriction of
our attention to the ULT-representation. In our study, we have investigated this problem
from algebraic and geometric points of views. In algebraic aspect, based on the principle

that the redundancies of representation are characterized by the redundancies of the com-
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plementarity vectors, we classified the redundancies of the complementarity vectors, and
discussed about them. As a result of this, we introduced a concept of redundancies, called
the ULT-reducibility, and found that this property is equivalent to a kind of dependency
among the components of the complementarity vectors. On the one hand, in geomet-
ric aspect, we provided a mathematical description of the complementarity vectors as a
piecewise linear function, and found that the P-minimization problem differs essentially
from the ULT-minimization problems by means of this tool. The tool obtained in this
investigation is significantly advantageous us to understand the minimization problem in
intuitively, and therefore we expect that this tool plays an important rule in our future
work. Furthemore, as a future work, we will investigate the minimization problem under

a given approximation accuracy, from the practical point of view.
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Appendix A

Fundamentals

A.1 Convex analysis essence

Definition A.1. [30, 36] Let C' C R™ be given. Then C' is called a convez set if for any
x,y € C and any X € (0,1), we have A + (1 — Ny € C.

Definition A.2. [30, 36] Let P be a convex set in R™. Then an inequality (a,x) < b,

where @ € R™ and b € R, is said to be valid for P if (a,x) < b holds for all z € P.
Let P be a convex polyhedron in R", and let F' C P be given.

Definition A.3. [30, 36] F is called a face of P if there exists a valid inequality (a,x) < b
for P such that F'= PN {x|(a,x) = b}. P is itself a face of P. A face F' C P is said to
be proper if F' # P.

For a hyperplane H = {x|{(a,z) = b}, where a € R" \ {0} and b € R, the two
subsets of R"™ defined by H; = {z|(a,z) < b} and H_ = {x|(a,x) > b} are called the

half-spaces.

Definition A.4. [30, 36] Let C' C R™ be a nonempty convex set, and let H C R” be a
hyperplane.

(i) H is called a supporting hyperplane of C if C C Hy (or C C H_) and C' N H # () hold.
(ii) A supporting hyperplane H of C' is said to be nontrivial if C ¢ H holds.

Theorem A.1l. [30, 36] Let C C R™ be a nonempty convez set, and let D C C be a
nonempty convex subset. Then there exists a nontrivial supporting hyperplane H C R™ of

C containing D if and only if D contains no relative interior point of C.

Remark A.1. See e.g., [35] for the definition of relative interior.
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Theorem A.2. Let P be a nonempty convex polyhedron, and let ) # F C P be given.

Then F is a proper face of P if and only if F' contains no relative interior point of P.

Proof. By Theorem A.1, it sufficies to show that the properness of F' is equivalent to
the existence of nontrivial supporting hyperplane for P containing F. Let F = PN H,
where H = {x € R"|(a,x) = b} is a hyperplane, and (a,x) < b is valid for P. Since
F' is nonempty, H becomes a supporting hyperplane of P. If F' is proper, there exists
a point & € P not contained in F. This point is also not contained in H. Thus H is
non-trivial. Conversely, if H is non-trivial, there exists a point € P not contained in H.

By definition of H, F' does not contain x, namely, F' # P. Therefore, F' is proper. O

Definition A.5. [36] F'is called an extreme subset of P if for any x,y € P, (x,y)NF # ()
implies z,y € F, where (z,y) 2 {\x + (1 - \y|X € (0,1)}.

Theorem A.3. [36] F is a face of P if and only if F is an extreme subset of P.

A.2 The linear complementarity problem

Let k be a positive integer.

Definition A.6. ([9]) Given a matrix D € R¥*¥ and a vector q € R¥, a linear comple-

mentarity problem, LCP for short, is to find a pair of vectors u, j € R* such that

j=Du+gq, (A1)

u,j >0, (u,3) =0 (A.2)

or to show that no such pair exists. We denote the above problem by the pair (D, q). A
pair (u, j) satisfying (A.2) is said to be complementary, and the one satisfying (A.1) and
(A.2) is called a solution to the LCP (D, q).

Next, we will introduce two kinds of matrices in relation with a representation of

piecewise linear function.

Definition A.7. (i) ([9]) P-matriz is a square matrix whose principal minors are all
positive.
(ii) ([19]) Unit lower triangular matriz, ULT-matrix for short, is a lower triangular matrix

whose diagonal elements are all one’s.
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Remark A.2. A principal minor is the determinant of a principal sub-matrix of D, and a
principal sub-matrix is formed by deleting exactly the same members of rows and columns

from the original matrix. It is easy to see that every ULT-matrix is a P-matrix.

In general, the LCP does not necessarily have a solution. Even if it has a solution,
generally it is not necessarily unique. However, Proposition A.1 below claims that a

P-matrix guarantees the uniqueness of solution.

Proposition A.1. [9] A matriz D € R¥** is a P-matriz if and only if the LOP (D, q)

has a unique solution for every q € R¥.

By Proposition A.1, if D is a P-matrix, then the pair of vectors uw and j satisfying
(A.1) and (A.2) is uniquely determined. In such a case, we often refer to u (or j) as “the

unique solution to (D, q)”, without confusion.

Remark A.3. When the matrix D is nonsingular, we can define the LCP (D=1, —D~!q)
for each ¢ € R*. Then (u,j) is a solution to (D, q) if and only if (j,u) is a solution
to (D=, —D~1q). Moreover, by Proposition A.1, if D is a P-matrix, then the unique
solution to (D, q) is also the unique solution to (D~!,—D7!q). Thus, we obtain the

following proposition.
Proposition A.2. The inverse of a P-matrix is also a P-matrix.

Remark A.4. For a one-dimensional LCP (d,q) (i.e., d is a positive number), we can

easily obtain the solution as follows:

(Y

A.3 Complementarity cone
Let k be a positive integer. For a matrix A € R¥! and o C [l], we write by 4, a
submatrix of A consisting of the columns of A indexed by «.

Definition A.8. [30, 36] Let C' C R* be given. Then C is called a cone if for any = € C
and for any ¢ > 0, we have tx € C. A cone which is a convex polyhedron is called a

convex polyhedral cone.

Definition A.9. [9] For a matrix A € R¥*! the cone defined by pos A = {At |t € R ¢ >

0} is called a finitely generated cone.
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Remark A.5. [9] Every finitely generated cone becomes a convex polyhedral cone.

Let D € RF** be given.

Definition A.10. [9] For a complementarity matrix C(a) € R¥*¥ of D, where o C [k],

the cone pos C(«) is called a complementarity cone of D.

Lemma A.l. If D is a P-matrix, then for any «,a’ C [k], it holds that posC(a) N

pos C(a’) = pos C(a)xq

Proof. Let F' 2 pos C(a) N pos C(a') be defined.
In the case of aAa/ = (): We show F = {0}. By contradiction. Suppose there exists
a non zero vector ¢ € F. By definition of F, there exist non zero vectors p,v € R¥ such

that p,v > 0 and ¢ = C(a)u = C(a’)v. Then we have

() =2 (52 () =2 (5) +o "

Now, a/Ad’ = () implies aNa’ = () and aUa’ = [k], we have a = o/ and o = @. Moreover,
since D is a P-matrix, the solution to the LCP (D, q) is unique. Thus we obtain that
o =057, pg =0y, Vo = Og, and v = 04, namely, p = v = 0. This is a contradiction.

In the case of aAa’ # (: We may assume that a/Aa’ # 0 (If aAa’ = 0, we have a = o
and oA’/ = [k]. In this case, the objective equation is clear). It is clear the set inclusion
pos C—~—(a) C F. Then we show the inverse inclusion. Let g € F' be given. By definition
of F, there exist vectors u,v € R¥ such that u,v > 0 and ¢ = C(a)u = C(a/)v. Then

(22) =D (0;") +4q, <BZ> =D (gz) +q. (A4)

Since D is a P-matrix, the solution to the LCP (D, q) is unique. Thus we obtain that

we have

Horo = Vara = 0. Therefore q € pos C5x7(a) holds. O

Lemma A.2. If D is a P-matrix, then for any o, o/ C [k] and p,v € RF satisfying u > 0

and v > 0, C(a)pu = C(')v implies p = v, especially oy = Vanra = 0.

Proof. Let a,a’ C [k] and p,v € RF satisfying p > 0 and v > 0 be given. Suppose
C(a)u = C(a/)v holds. Then by Lemma A.1, it holds that C'(a)u, C(a/)v € pos C(a) N
pos C() = pos C(a)5x57. Since the columns of C(a) are linearly independent, we have

Moo = 0. Similarly we have voa, = 0. Thus we obtain the following equation:

) ( , —
C(a/aAa’\“aAa’ - I/aAa’) =0.
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Since the columns of C'(a )4 are linearly independent, this implies that pr-x——v A7 =

0, and hence that p5x-7 = v;x,7. Consequently we obtain g = v. 0

A.4 Nowhere density in R"

Definition A.11. [35] A set A C R is said to be nowhere dense if int cl A = ().
Lemma A.3. When two sets A, B C R" are nowhere dense, so is AU B.

Proof. Supporse intclA = () and intcl B = (). We show that intcl (AU B) = 0 holds.
By contradiction. We may assume that intcl (AU B) # (), then there exists a nonempty
open subset G of intcl (A U B). By definition of the topological interior, it holds that
G C cl(AUB) =cl AUcl B. Thus we have G\clB C cl A\ cl B C cl A. Since int cl A = (),
G\ cl B = ) holds. Thus, we obtaine G C cl B, and hence int cl B # (). Similarly, we have

intcl A # (). These are contradictions. O

Lemma A.4. There exists an infinite sequence {e;};°; in R" satisfying the following:
1
(i) For all positive integer [ > 1, ||| < 7 where || - || denotes a norm on R”.

(ii) Arbitrary n elements of {e;};°, are linearly independent.

Proof. By induction on [. Notice that R™ contains an n elements sequence which is
linearly independent. Moreover, we may assume that this sequence satisfies the condition
(i) by taking appropriate scaling. Suppose, for [, we obtain a sequence {ei}ézl satisfying
(i) and (ii). Define the finite family of (n — 1)-dimensional linear subspaces generated by

{e;}._, as follows:

. 1 1 . . .
H= {hn{eij ?:1 e, €{eifi_y,i1 <ig <+ < zn_l},

where lin {e;; }72—11 denotes the smallest linear subspace in R" containing {e;, }"" 1. Since

j=

each linear subspace in H is nowhere dense, so is | JH by Lemma A.3, that is, intcl | JH =

(). Thus we can obtain a vector e;41 € S 1 (0) \ [JH. In this time, we can easily verify
+1

that the sequence {e;}'T] satisfies (i) and (i). O
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Appendix B

Proofs

B.1 Proof of Theorem 2.1

Definition 2.2 implies Definition 2.5 Let f: R™ — R™ be a piecewise linear func-
tion, and let R be a polyhedral partition of R™ such that f is linear on each region
R € R. Then, since each region is a polyhedron, there exists a finite collection of hy-
perplanes {(cy;3;)}_, such that each region R € R is specified by some elements of
{(a; Bi)}._,. Moreover, we can choose the above collection so that each hyperplane does
not agree with one another (i.e., {(cy;B;)}\_, satisfies the condition (Ip) of Definition
2.3). In that situation, we can easily show that the family of regions R’generated by
{(au; i)}, satisfies the following conditions (the conditions imply that f is piecewise
linear in the sence of Definition 2.5):

(i) For each R’ € R/, there exists R € R such that R’ C R,

(ii) f is linear on each R’ € R': This follows from (i) and the linearlity of f on each
ReR.

Definition 2.5 implies Definition 2.2 Let f : R"™ — R™ be a piecewise linear func-
tion, and let {(cv;B3;)}._, be a linear partition of R" satisfying the condition (pwl) of
Definition 2.5. Then, in this situation, we can show that the family of regions R gener-
ated by {(ay; B;)}\_, is a polyhedral partition in the sence of Definition 2.1 (This implies
that f is piecewise linear in the sence of Definition 2.2):

Condition (i): It saffices to show the existens of Ry € R satisfying € Ry to each € R™.
Let € R" be given, and let I = {i € [I]| (a;, ) > B;}. Since {(ay; B;)}i_; satisfies the
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condition (Ip) of Definition 2.3, the dimension of polyhedron defined by

is n. Namely R = R; € R. This implies x € Ry C |JR.

Condition (ii): It is clear by the definition of R.

Condition (iii): Let R;, Ry € R be given. Suppose R; # Ry, and hence I # J. Without
loss of generality we assume I\ J # (). Then, for ¢ € I\ J, it holds that R; C {x €
R™ | {aj, &) > B} and Ry C {x € R" | (e, ) < B;}. Since Ry and R are n-dimensional,
the condition int Ry Nint Ry = ) follows from the above observations and the separation

theorem of convex analysis. Similarly we can prove the case of J \ I # (.

B.2 Proof of Theorem 3.2

We begin with a fundamental tool.

Lemma B.1. Let « € R" be given. For each E € X, we define jg and ug as follows:

je=(N\ -, up=(/x;—x)", (B.1)
JEE JEE
j#e j#e
where e = max E. Then for every ' C X, the following relation holds

/\xj:aci— E ug,

jeF EeXx
E=F

where ¢ = min F'.

Proof. By induction on the number of F. Note that the relation z Ay = z — (z — y)*

holds for all z,y € R. In the case of F' = {i}. There is no E € X such that £ < F'. Thus
this case is obvious. Suppose the relation holds for k¥ — 1. Let F' = {ny,na,...,ng} be

given. Then by the definition of ur and induction assumption we have

k k—1 k—1 k—1 +
/\ In; = /\ Tnj | ATy = /\ In; | = /\ Inj | = Ty,
Jj=1 Jj=1 Jj=1 J=1

= T; — E U —uUp = I; — E Ug.
EeX EeX
E<F E<F
E#F
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We are now ready to prove Theorem 3.2. The proof will consist of the following:

(i) For each & € R", the pair of vectors u = (ug)gex and j = (jg)Eex obtained from the
equation (B.1) becomes a solution to the derived LCP from (C, D, 0). In addition, the
Choquet integral is obtained by substituting w and x for ¢, (x) = Ax + Bu.

(ii) The coefficient D of (A4, B,0;C, D,0) turns out to be a P-matrix.

By (i), we will see the existence of a solution to the derived LCP from (C,D,0),
and obtaine the value of the Choquet integral through ¢,(x) = Az 4+ Bu. Moreover,
(ii) indicates the uniqueness of the solution to this LCP, and hence we can calculate the
vectors w and j as the solution to it.

Proof of (i): Firstly, we prove the pare w and j to be a solution to the derived LCP
(C,D,0). By Lemma B.1 and the definition of ug and jg, we have

jsze—/\xj+uE

JeE
Jj#e
=Ze—Ty+ Z U + Uug
FeXx
F=E\{e}
=Ze— x5+ ZUF+UE
FeX
F<FE
F#E
=Te —Xf + Z Up
FeX
F<E
= Z CEJ'.’L']‘ + Z dE7FuF,
jeX FeXx

where min £ = f. This indicates that the first part of the equation in the LCP holds. The
complementarity condition between u and j is directly follows from the definition of ug
and jp. Therefore, we conclude that the pare uw and j is a solution to the argumented LCP.
Secondly, we see the equation ¢, (x) = Az+Bu. Since 2X\{0} = ,.{F C X | F = {i}}

holds, where | denotes the direct sum on a familly of sets, it follows from Proposition
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3.3 and Lemma B.1 that

= S S

i=1 Ft{z} i=1 F{i} fex
n

= I
i=1 Ft{z} Fex Bex
n

= -2 Z ur
i=1 Ft{z} ECX F-E

O

Proof of (ii): For a coefficient matrix D = (dg, r)r rex, we denote by D the set of all
principal submatrices, i.e., D = {D; |§F C X, § # 0}, where Dy = (dg,r)r,rez. By the
definition of P-matrix, it suffices to show that all principal minors of D have positive
value, that is, det Dz > 0 for all Dz € D.

In the case of § = {F'} (F € X): It is clear, as the relation Dy = (dr ) = (1) holds.

In the case of |§| > 2: Let S(F) be the set of all permutations on §, then by definition of

the determinant of a square matrix, we have

det Dy = Z sgno H dFp,o(F)- (B.2)

oeS(3) Feg

Thus, it sufficies to show the following condition instead of det Dz > 0:
(*) Vo € S(F), o #1=3IF €F, dpyr) =0,

where ¢ denotes the identity permutation on §. If we done, we can obtain the following

deth =sgni H dF,F =1.
Feg

By contradiction. Suppose the negation of (*):
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(*) 30 €S(F), 0 #1, VFEF, dpor) = 1.

Since o # «, there exists F' € § such that o(F) # F. Moreover, there exists a positive
integer p > 2 such that oP(F) = F, for |§| > 2 and o # ¢. Then, by the definition of
dg,F, it holds that

F=0P(F) <o Y(F)<---<0(F)<F,

and hence F' = o(F) follows from the definition of <. This contradicts to the relation

o(F) # F. Thus the condition (*) holds. O

B.3 Proof of Theorem 4.2

(i) Suppose that y = f(x) and y' = f'(x) have ULT-representations

y=Ax + Bu + g, y =Az+ By + ¢,
j=Cxz+ Du+h, and j'=Cz+Du +H,
w>0,j>0, (u,j) =0, u'>0,5'>0,(u,j) =0,

respectively. Define the new variables

where & = (y —y/)t and j = (y — /) (=% — (y — /). Then, by the relations
yVy' =y +y-y) =y +4,

yAyY =y—(y—y) =y—ua,

we have the following:

yVy =Az+Bu' +¢d+u=Axz+ (0 B 1)u"+¢, (B.3)
yANy =Az+Butg-—i=Az+ (B O -1)u"+y, (B4)
Cx+Du+h
j//: C/$+D/U,+h/ ,
(A —A)x+Bvw —-Bu+g¢g —g+a

C D O 0 h
= " lz+| O D o|lu+| A |. (B.5)

A - A -B B 1 Jd—g
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Since D and D’ are ULT-matrices, so is the coefficient of u” in (B.5). Clearly, the
variables u” and j” satisfy the complementarity condition by its definition. Thus the pair
of formulas (B.3) and (B.5) [resp. (B.4) and (B.5)] is a ULT-representation of y V4’ [resp.
y Ayl

(ii) Suppose y = f(x) and ¢y’ = f/(x) have ULT-representations:

y=Ax + Bu+g, y =Az+ Bu +4g,
j=Cz+ Du+h, and j=C'z+Du +H,
©>0,j>0, (u,j) =0, u'>0,5 >0, (u,j) =0,

respectively. Define new variables

s (3). w-(2). 7 (2)

Then we have the following;:
w [ Az+Bu+g\ (A B O I g
Y _<A’:z:—i—B’u+g’ “\)* o )" T\g) (B.6)

gy Cx+Du+h\ (C D O " h
J = <C’:12+D’u'—|—h) = <C/)m+<0 D/)“ +<h/>- (B-7)

Since D and D" are ULT-matrices, so is the coefficient of w” in (B.7). As is the case with
(i), w” and j” satisfy the complementarity condition. Thus the pair of formulas (B.6) and
(B.7) is a ULT-representation of y”.

(iii) Suppose y = f(x) and y' = f’(y) have ULT-representations:

y = Az + Bu + g, y' = A'y+Bu 14,
j=Cz+ Du+h, and j =C'y+Du +H,
©>0,j>0, (u,j) =0, u'>0,5 >0, (u,j) =0,

respectively. Define the new variables

v = (en@. w=(4). = (5).
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Then we have the following;:

y'=A(Az + Bu+g)+ B'dv + ¢,

=AAx+ ABu+ Ag+B'd +¢,

=AAz+ (AB B)u" +Ag+4g, (B.8)
s Cx+Du+h
7 = \C"(Az + Bu+g)+ D' +h' )’

[ cC D 0\ , h

_ (C’A)$+<C’B D,)u +<C”g+h’>' (B.9)

Since D and D’ are ULT-matrices, so is the coefficient of u” in (B.9). Clearly, v” and
j" satisfy the complementarity condition. Thus the pair of formulas (B.8) and (B.9) is a
ULT-representation of y”.

(iv) Suppose y = f(x) and y’ = f’(x) have ULT-representations:

y=Ax+ Bu+g, y =Ax+ By +¢,
j =Cx+ Du + h, and j =C'z+ D'u + 1,
u>0,72>0, <’U,,_]>:0, ulzoa leO, <u/7j/>:()a

respectively. Thus, for \,v € R, if we put y” = (Af + vf')(x), and define new variables

n_ (W g J
u —<u1>7 J —<j/>7

y" = NAz + Bu+g) +v(A'z + B'u + ¢'),

then we have the following;:

=M+ vA)z+ (AB vB)u" + Ag+ vy’ (B.10)

gy ( Cz+Du+h
J = C'z+ D'u' + k'

= (g,) x + <g g,) u” + (Z,) . (B.11)

Similarly, we see that the pair of formulas (B.10) and (B.11) is a ULT-representation of

/"

y .
B.4 Proof of Theorem 5.2

Proof of (i) Let F' be defined as F' = P(«) N P(a/). By Theorem A.3 it sufficies to show

that F' is an extreme subset of P(«) and P(). Let @, &’ € P(«) be given. Suppose
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Ax + (1 =N’ € F for some A € (0,1). By definition of F' and Lemma A.2, it holds that
(C~Ya)g(Ax + (1 — N)&'))orer = 0. The affine linearity of the mapping q : R* — R*

leads to the following;:
ANCH@)g(@))arar + (1= N(CTH@)g(@))arar = 0.

By definition of P(a), p = C~(a)g(x) > 0 and v = C~(a)g(z’) > 0 hold. Thus, it
follows from A € (0,1) that poan = Varo = 0. Therefore, by Lemma A.1, we obtain
q(x),q(z") € pos C(a)sx5 C posC(a’). This means that x,x’ € P(a’), and hence that
x,x’ € F. So we conclude that F is an extreme subset of P(«). Similarly we can verify
that F' is an extreme subset of P(o/). O

Proof of (ii) By contradiction. Let F' be defined as F' = P(a) N P(a/) (this is a commom
face of P(a) and P(a/) by (i)). Suppose int P(«) Nint P(a/) # 0. Since int P(a) N
int P(a/) C int (P(a) N P(a')) = int F holds, it follows that F' contains an interior point
of P(«) and an interior point of P(a/). By Theorem A.2, this implies that F is not
proper in both P(a) and P(’). Thus we have P(a) = F = P(a’). This contradicts to
P(a) # P(a). O

B.5 Proof of Theorem 5.3

Let y € R™ be given. By Lemma A.4, there exists a sequence {e;};°, satisfying the
conditions (i) and (ii) in Lemma A.4. For e;, we define the vector as y; =y +¢; (I > 1).
Then the sequence {y,;}7°, converges to y as [ — oco. Since the familly R is finite, there
exists a region R € R containing an infinite subsequence {y, }3, of {y;}72,. Clearly, y,,
converges to y. Note that the region R is closed, this implies y € R. Moreover, by (ii),
{y;,}52, containes n vectors that are linearly independent, thus, so does R. Therefore R

is full dimensional, that is, dim(R) = n. O

B.6 Proof of Theorem 5.4

Let o C [k] and & € P(a) be given. Define the vector as A = C~(a)q(z). Moreover, for

A, we define two vectors p and v as follows:
Ai i€ a, 0 ie€a,
i — vV, =
i 0 i¢a, ‘ Ai 1¢a.
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Then, by the definition of A, we can easily verify that the pair of vectors (u,v) is a
solution to the LCP (D, g(x)), that is, the following holds:

v=Dp+q(z), pv>0, (uv)=0.

Since u(x) is also a solution to it and D is a P-matrix, we have u(x) = . Therefore,
the equations u,(x) = (C~1(a)q(x))q and ug(x) = 0 are followed by the definition of A

and p. O
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Appendix C

High-level canonical form of
Choquet integral

In this appendix, we will discuss the relation between the generalization of Chua canonical
form and the Choquet integral. The following properties (i) — (iii) can be easily seen from
the definition of high-level canonical form by induction. Note that the proof of (iii) uses
the following well-known formulae:

1 1
a:Ay:§(x+y—!x—y!), mVy=§(x+y+!w—y!>-

Proposition C.1. (i) If f; : R® — R"™ and f; : R — R™2 are K;th- and Ksth-level
canonical, respectively, then the product fi x fo : R — R™%™2 is max{ Ky, K5 }th-level
canonical.

(i) If f1 : R™ - R™, fo : R™ — R™ are K;th- and Ksth-level canonical, respectively, then
their linear combination f = Afi + vfa : R — R™, where A\,v € R, is max{ K1, K2}th-
level canonical.

(iii) If f1 : R® - R, fo : R™ — R are K;jth- and Ksth-level canonical, respectively, then
finfo:R" = Rand f1V fo: R" - R are (max{ K1, Ky} + 1)th-level canonical.

The next theorem yields the relation between the order of additivity of fuzzy measure

and the canonicity level of Choquet integral.

Theorem C.1. The Choquet integral ¢, with respect to a k-additive fuzzy measure p

is a [logy k]th-level canonical piecewise linear function.

Proof. Let A(# ()) € X be given. Then, by induction on |A| and Proposition C.1.(iii),

we can show that any function of the form fa(x) = A,;c4 pi(x), where p; is the projection
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onto the i-th coordinate, that is, p;(x) = pi(x1,z2,...,2,) = x;, is a [logy |A||th-level
canonical piecewise linear function. By Proposition 3.3, the Choquet integral ¢, (x) with

respect to a k-additive fuzzy measure p is expressed as follows:

pul@)= Y fal@)u™(A).
ACX
0<|AI<k
Thus, by Proposition C.1 (ii), ¢(x) is a [log, k|th-level canonical piecewise linear func-

tion. O

The proof is constructive, and thus yields a construction method of an absolute valued-
sign representation for a given Choquet integral. On the other hand, Theorem C.1 claims
that there exists no one-to-one relation between the order of additivity of fuzzy measure
and the canonicity level. For example, the Choquet integral with respect to three- and
four-additive fuzzy measures are both second-level canonical piecewise linear functions (in
addition, by Theorem 3.1 neither is first-level canonical). In generally, for 281 < k <
k' < 2K the Choquet integral with respect to k- and k’-additive fuzzy measures are both
Kth-level canonical. This means that the absolute-valued sign representation causes the

lack of information on the order of additivity of fuzzy measure.
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Appendix D

Construction of max-min
polynomaial

D.1 Construction procedure

Let f : R" — R be a piecewise linear function, and let {gi, go,...,g;} be all its linear
segments (i.e., each g; can be expressed as g;(xz) = al z + b; for some non-zero vector
a; € R" and scalar b; € R, and they satisfy that ¢ # j implies (a;;b;) # (a;;b;)).
Step 1 Let H be the set of all hyperplane that are nonempty solution sets of the equations
in the form g;(x) = g;(x) for i < j: Note that  is a linear partition of R" satisfying the
condition (pwl) in Definition 2.5 for f.
Step 2 Let T be the family of regions generated by H.
Step 3 Consider the pairs (g;, g;) for i < j that satisfy the following conditions: There
are adjacent regions P, Q) € T satisfying the following:

(i) g:(2) = f(@) on P and g;(x) = f(x) on Q,

(ii) f(x) = gi(x) V gj(x) on PUQ.
Step 4 Let H' be the set of all hyperplanes defined by the above pares, and let 7’ be the
family of regions generated by H'.
Step 5 For P € T, define the index set Sp as follows:

Sp 2 {i € [l]|gi(x) > f(x), Yz € P}.

Step 6 Construct the formular as f(x) = \/ /\ gi(x).
PeT"ieSp

Remark D.1. In [28], Ovchinnikov has asserted that Sp’s obtained in Step 5 are incom-
parable with respect to the set inclusion. However, this is not true. A counter example

will be given in Example D.1.
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D.2 Examples

Example D.1. Consider the piecewise linear function f : R? — R defined as follows:

gi(z,y) Pr={(z,y)|z,y >0},

flaay) = g2(x,y) Po={(z,y)|y <0,y <=},
93(z,y) Py={(v,y)|r <y, y< —z},
ga(z,y) Py={(z,y)| —z <y, <0},

where g1(z,y) = v — ¥y, g2(x,y) = =, g3(x,y) = y, and gs(2,y) = —22 —y. Then the

max-min polynomial of f is obtained by the following:
f=(91Ng2) V(g3 Ngs) V(gL AgsAga)V(g2AgsAga) (D.1)
However the above representation can be reduced to the following:
f=1(91Ng2) V(g3 A ga), (D.2)

where the next relation is used:

ScT= /\ gi(z,y) > /\ gi(z,y), forall (z,y) € R%
i€S i€T

Proof. By definition of H, it consists of the following six hyperplanes:

Hy = {(z,y) e R*|y =0}, Hy = {(2,y) € R? |z +y = 0},
Hy = {(z,y) € R? |z — 2y = 0}, Hy = {(z,y) € R?|z = 0},

Hs = {(z,y) €R?|z —y =0}, Hs={(2,y) € R*|3z +y =0}.

The hyperplanes that satisfy the condition (i) and (ii) of step3 are Hy and Hs. Thus
H' = {H,, Hs}, and hence T’ consists of the following four reginos:

P ={(z,y) €R*|2 >0, 2>y}, Po={(v,y) €R?|2x >0, 2 <y},

Py = {(z,y) €R2]$ <0,z >y}, Pp={(z,y) €R2|x§0, x <y}
Then the index sets Sp, defined in Step5 are obtained as follows:
Sp, =1{3,4}, Sp, ={1,3,4}, Sp, ={2,3,4}, Sp, = {1,2}.
Hence the max-min polynomial of f is obtained by the following:
f=(91Ng2) V(g3 Nga)V (91 AgsAga)V(g2/AgsA ga)
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However, the following inequalities hold

93 Nge > g1 Ng3sANgs, 9gsNgs>g2/gsh g,

for Sp, C Sp, and Sp, C Sp, are satisfied, the above max-min polynomial reduces to

f=1(91Ng2) V(93N ga)

Example D.2. Consider the piecewise linear function f : R — R defined as follows:

glz) z<2,5<x

golr) 2<2<3
Flay = 20

g3(r) 3<xz<A4

ga(x) 4 <ax <5,

where g1(z) = z, g2(x) = —z + 4, g3(x) = 4z — 11, and g4(z) = 5. As is the case with

Example D.1, the max-min polynomial of f is obtained as follow:
f=(g1NgaNga) V(g3 gs) V(91 Ags) (D.3)
But the above formula can be reduced to the following;:
f=1(91Ng2) V(g3 Nga) V(91N g3) (D.4)
Proof. By definition of H, it consists of the following six hyperplanes:

3
Hi ={z eR|z =2}, ng{xE]R\x:ﬁ}, Hs; ={z e R|z =5},

Hy={zeR|z=3}, Hs={r e R|z=—1}, Hs={z € R|z =4}.

The hyperplanes that satisfy the condition (i) and (ii) of step3 are Hy are Hg. Thus
H' = {H,, Hg}, and hence T’ consists of the following four reginos:

P ={zeR|z<3}, BLb={xeR[3<z<5}, Ps={zeR|5<z}.
Then the index sets Sp, defined in Step5 are obtained as follows:
Sp, ={1,2,4}, Sp, ={1,3,4}, Sp, = {1,3}.
Hence the max-min polynomial of f is obtained by the following:
f=(91Ng2Nga) V(g3 Nga)V (g1 Ags)
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However, since g1 A go < 5 = g4 holds on R, we have the following;:

g1 ANg2Ngse= g1 A go.

Therefore, the above max-min polynomial reduces to

f=(91Ng2) V(93N g4) V(91 A g3).
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