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Extreme Points Algorithm for Solving Bilevel Linear Programming

ZHAO Liyang', HUO Yongliang®
(1. College of Mathematical Sciences, Chongqing Normal University, Chongqing 401331
2. College of mathematics and Finance, Chongqing Academy of Arts and Sciences, Chongqing 402160, China)
Abstract: This paper puts forward a pole search method to find the global optimal solution of bilevel linear programming. The given
method in this paper firstly finds out the constrained domain poles of both original and the follower’s dual problems by means of sim-
plex method and sorts the former ones by the size of optimal value of the upper-level objective function. Then the paper combines
the constrained domain pole points of original problems with lower-level dual problem,by using the truth that the interval of lower-
level dual problem equals to zero for verifies the validation,so that confirm the required global optimal resolution. Finally. the paper
verifies the effectiveness and feasibility of the algorithm by an example and the result shows it’s simple and strongly operable.

Key words: bilevel linear program; constrained condition; global optimal solution; pole algorithm
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