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Abstract

In this paper, we introduce the notion of robust solution of uncertain linear complementarity
problems. We prove that, if robust counterpart to uncertain quadratic programming—a robust
optimization problem, has a optimal solution x* € R", and the optimum value equals to zero, then

X" is the robust solution of the uncertain linear complementarity problem. By probability theory,
we discuss linear complementarity problems under a random symmetric uncertainty, and obtain
sufficient and necessary conditions of almost reliable robust solution.
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