
 
 
Journal of Systems Science and Complexity    1998 11 (4): 359-366    ISSN: 1000-0577  CN: 11-2019/O1  

 

论文 扩展功能 

本文信息

 Supporting info

 PDF(0KB)

 [HTML全文](0KB)

 参考文献

服务与反馈

 把本文推荐给朋友   

 加入我的书架 

 加入引用管理器

 复制索引

 Email Alert 

 文章反馈

 浏览反馈信息

相关信息

  本刊中 包含“Bilevel linear 
programming, sensitivity”的 相关文章 
本文作者相关文章 

· JIA Fuchen 

· YANG Fengmei 

· WANG Shouyang 

SENSITIVITY ANALYSIS IN BILEVEL LINEAR 
PROGRAMMING
JIA Fuchen(1),YANG Fengmei(2),WANG Shouyang(3)

(1)School of Mathematics, Statistics and Computing, University Of Greenwich London, SE18 6PF, 
U.K.;(2)Department of Applied Mathematics and Physics, Beijing University Of Chemical 
Technology,Beijing 100027, China;(3)Institute of Systems Science, Academia Silica, Beijing 100080, C
收稿日期   修回日期   网络版发布日期     接受日期    

摘要   In this paper, we study sensitivity analysis of bilevel linear programming. Twocases of the leader's objective 
function and the right-hand side of the constraints including parameters are discussed separately. We presellt a necessary 
and sufficient optimality condition for an optimal solution to a bilevel linear programming problem and its equivalent 
expression in nonconvex quadratic programming. The necessary and sufficient conditionsare proposed to guarantee that the 
current optimal solution or the corresponding basis remains optimal when the parameters vary. An algorithm is also 
proposed to determinethe set of the parameters which leaves the current optimal solution optimal or -optimal.
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