THE Q-PROPERTY OF A MULTIPLICATIVE TRANSFORMATION IN SEMIDEFINITE LINEAR COMPLEMENTARITY PROBLEMS^∗

R. BALAJI^† AND T. PARTHASARATHY^‡

Abstract. The Q-property of a multiplicative transformation AXA^T in semidefinite linear complementarity problems is characterized when A is normal.

Key words. Multiplicative transformations, Q-property, Complementarity.

AMS subject classifications. 90C33, 17C55.

∗Received by the editors 6 September 2007. Accepted for publication 26 November 2007. Handling Editor: Michael J. Tsatsomeros.

†Department of Mathematics and Statistics, University of Hyderabad, Hyderabad 46, India (balaji149@gmail.com). Supported by a generous grant from NBHM.

‡Indian Statistical Institute, Chennai (pacha14@yahoo.com). Supported by INSA.