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This is a simple example from [I, Chapter 5, example 5.1.1, page 197] that has
only a single upper-level and single lower-level variable. The global optimal
solution occurs at the point (z,y) = (4,4).

minimise r — 4y
zy
subject to x>0
Y
subject to —r—y< =3,
. —2x+y < 0,
Yy € arg;mn wty< 12,
dr —2y < 4,
y> 0.

Dimension  Type

E X variables 1 real
¥: F(x,y) objective 1 linear
g G(xy) inequality 1 bounds
:O; H(x,y) equality 0 none
T>.> y variables 1 real
< f(x,y) objective 1 linear
E g(x,y) inequality 5 linear
S h(xy) equality 0 none
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