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GLOBAL SEARCH IN QUADRATIC BILEVEL PROBLEMS WITH ELEMENTS OF GENETIC ALGOROTHM 
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In this talk, we investigate the quadratic problem for the bilevel programming [1] having the following form:
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 are matrices.
We suggest a new method for searching optimal solution in problem (P) based on the reduction of the original problem to a series of nonconvex problems of mathematical programming with an objective (d.c.) function which can be represented in the form of the difference between two convex functions [1, 2]. To solve the problems obtained, we have developed the special methods of local and global search based on the theory of global search suggested in [3].

1. Gantmakher F.R. Matrix Theory. Moscow: NAUKA publishing house, 1966.

2. Modern numerical methods for ordinary differential equations / Ed. by G. Hall, J.M. Watt. Clarendon Press, 1976.

3. Aleksandrov A.Yu. On stability of complex systems in critical cases // J. of Automation and Remote Control. 2001. No. 9. P. 3–13.

4. Strekalovsky A.S. Extremal Problems with D.C.-Constraints // Zh. Vychisl. Mat. Mat. Fiz. 2001. Vol. 41, No. 12. P. 1833–1843.

5. Semenov A.A. Notes on computational complexity of the known supposedly one-sided function // Proc. of the XII Baikal Intern. Conf. “Optimization methods and their applications”. Irkutsk, 2001. P. 142–146.
_1321697115.unknown

_1321697117.unknown

_1321697118.unknown

_1321697119.unknown

_1321697116.unknown

_1321697114.unknown

