quadratic_bilevel

For decision variables x € R™* and y € R™ and the quadratic bilevel program
has the form

1 1
minimise -2 ' P, x+ §yTQ,,,,y +2"R oy+ec, x+d, Ty

z€Re yeR™ 2
subject to A,x+ B,y >r.,
r<x <z
L2TPe+iy"Qu+iy"Ry+c. z+d. Ty
y €argmins A,z + B,y >r,
veR™ g <y <y

where the program is parametrised by

Parameter variable name dimension

A, A_upper € R"G XN
B., B_upper € Rnexny
C., c_upper € R"=
d., d_upper € R™
P, P_upper € RMeXne
Q.. Q_upper € RMwxny
R, R_upper € Rn=xny
T rhs_upper € R"¢
A, A_lower € RngXna
B, B_lower € R™9 XMy
C c_lower c R"=
d,, d_lower c R™
P, P_lower € R"eXne
Q. Q_lower € Ry *ny
R, R_lower € RM=xny
Tio rhs_lower c R™s
T, T x_bounds € R"=
7y y_bounds e R™

We provide a range of data files to parameterise this problem. They are
listed here with citations to the paper of origin.

e aiyoshi_shimizu 1984 _ex2 |
e an_et_al 2009 [5, page 332]
e bard_1988_ex1 [3, page 18]
e bard_1988_ex2 [3, page 23]
e bard_1991 ex1

e bard_book_1998 [2, page 326, Example 8.3.2]

, page 1114]



e calamai_vicente_1994a [4, page 105]
e calamai_vicente_1994b [1, page 115]

e calamai_vicente_1994c [41, page 116]
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