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Zum Thema: Bilevel Optimization: on the Structure of the Feasible Set

Abstract: We consider bilevel optimization from the optimistic pointof view. Let the pair
(x, y) denote the variables. The main difficulty in studying such problems lies in
the fact that the lower level contains a global constraint. In fact, a point(x, y) is
feasible ify solves a parametric optimization problemL(x). We restrict ourselves
to the special case that the variablex is one-dimensional. We describe the gene-
ric structure of the feasible setM . Moreover, we discuss local reductions of the
bilevel problem as well as corresponding optimality criteria. Finally, we point out
typical problems that appear when trying to extend the ideasto higher dimensional
x−dimensions. This will clarify the high intrinsic complexity of the general gene-
ric structure of the feasible setM and corresponding optimality conditions for the
bilevel problemU .
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