SEMINARIO

OPTIMIZACION Y EQUILIBRIO

EXPOSITOR

DR. VLADIMIR SHIKHMAN UNIVERSITÉ CATOLIQUE DE LOUVAIN, BELGIUM

TITLE

ON INTRINSIC COMPLEXITY OF BILEVEL OPTIMIZATION

Abstract:

We examine bilevel optimization from the parametric perspective. Observing the intrinsic complexity of bilevel optimization, we emphasize that it originates from unavoidable degeneracies occurring in parametric optimization. Under intrinsic complexity we understand the involved geometrical complexity of bilevel feasible sets, such as the appearance of kinks and boundary points, non-closedness, discontinuity and bifurcation efects. By taking the study of singularities in parametric optimization into account, the structural analysis of bilevel feasible sets is performed. We describe the global structure of the bilevel feasible set in case of a one-dimensional leaders variable. We point out that the typical discontinuities of the leaders objective function will be caused by followers singularities. The latter phenomenon occurs independently from the viewpoint of the optimistic or pessimistic approach. In case of higher dimensions, optimistic and pessimistic approaches are till then.

Miércoles 21 de Agosto del 2013, a las 16 : 00 hrs, Sala de Multimedia CMM, sexto piso.