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WAy T — 7 OFGHIE, BA T D S R E A E
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FEHTHILIIREETHS. AW TIE, MPEC 12Xt
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EWVD)BBFETLA Y — (MU, BT WD) OIKE ¥
BU, BBORELEITS> 7F—LDIETHS. HBTIEk
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RVEHEE AT ENTES. BRFETLA Y -0
W% ze R L, BFOHIKE ye R™ &RT. f, X %
ZTNTNEFOHMBEE MIRESGL TS, ¢, Y, c 2&F
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fz,y)
subject to xz € X
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xr
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BFIILEFOWIE € X 16 L T, ROMEZRES .

minimize  g(x,y)
y
subject to  c¢(z,y) >0 (2)
y=>0

HTFOWME v 2EE L2 E, BFOME (2) XM
METHDLIRETS. TOrE, BTOMED Karush-
Kuhn-Tucker &% & FOREOHIZM4E L ULTHERS Z
L2k, RFOME () FAFOLIIRINS.

minimize  f(z,y)
T,Y,z
subject to x € X

2 >0, ¢;(z,y) >0, zici(z,y) =0
(i=1,..10)
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| =Y ] =0
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ZD &Sz, WHEMO R ICHEESMS 2 &L REL
Mz RSN EZ € DHBEEFTEMRE (Mathematical
Program with Equilibrium Constraints: MPEC)
SRR

3 &1t Fischer-Burmeister (FB) E#
R S

a>0,>0, ab=0 (4)

Z—DODFERHMNIZEEMZ S7-DIZRATEHRIND
Fischer-Burmeister (FB) B LIFUVIFHW SN 5.

o(a,b) :=a+b— a2+ b?
FB BEBIIA T OMEZ D,

¢(a,b) =0
< a>0,>0,ab=0

U723 C, MitESM (4) AR ¢(a,b) = 0 & Eifi
Ths. LnL, (a,b) = (0,0) ITBVWT ¢ IWHTER
WDT, ZOFEFFHES Z&FHELW. 22T, FEbAT
A—=Re>02HAVTHEELFBEZEXATERT 2.

¢e(a,b) :=a+b—+a?+b2+2¢

Stk FB BBUI R DOMEZ H D.

¢e(a,b)=0<a>0,b>0,ab=¢

EoT, é(a,b) = 0 %H7T (a,b) FHMTESM (4)
BEMIZAZTEEZONS. BB ¢, IZTRTDAA
(a,b) € R IZBWTHAWRETH 5. Z DBI¥E MPEC
(B)IWHEATEHZLIZED, ROFMIEFIHEEES.

minimize  f(z,y)
z,y,z

subject to x € X
Pe(zi,ci(x,y)) =0 (i =1,...,1)

dg(a,y) = Oci(z,y)
e j o - Zi =
i (y] y; ; 0y;
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f(z,y)
subject to g;(z) <0 (j=1,...,q)
0 (Gi(z,y), Hi(z,y)) =0 (i =1,...,p)

minimize

Z ORI 255K Lagrange BT RA TREZ S NS,
p
Ls,p(xa Y, )‘a :U‘) = f(xv y) + Z A1¢5(G1($, y)a Hl(xv y))
=1

23 6(Gilay), Hi(a, )’
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1 q
+27) > {max{0, u; + pg;(x)}* — u3}

Jj=1

ZZTp>0ERFINVTANRTIA-RTHD. RETDHF
BACREEDOHEFIHIZUA TO &L S ItidikEh b,
L RFNT 48T A= XDOYIMME po > 0, FH AR
0 < < lyep > 1, FERAASTA—2DHHE
g0 >0, FHRMAE I >0, RMRAT Y T8 Myey 25
b, k=0, m:=0&35, L ° 4%\ u0) %
I,
2. il 72 U /MU
min Lsm,pk (l’, ya Aka /u’k)

DML LT, (bt yr ) 2k 5.
3. XA T Lagrange &2 FH 7T 5.
)\f+1 _ A§+pk¢€m (Gi($k+1,yk+l)7Hi($k+1,yk+l))
(i=1,..,p)
it = max{0, ¥ + prg; (="} (G=1,....q)
4om = My 251, 5~ 25 TRIFNIE ey —
CleEm EFEH LT 2ITRES.
5. 30y [0, (Gi(@F T R+ 0, Hy (2 yF )]

+ 200 Imin{pftt, g; ("t} < 6 mHIE, KT

Z 5 T, Pk+1 = C20k EHEHL, 1ITRE5.
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2 >0 MPEC O [2] 24 L CFHHETEE ¥ < F L
7 4 A U R R T

fIRE 1 :min 23 + 10(z2 — 1)* + (y + 1)*
st. 122>0, 1 - —e’ >0,
y>0, ylz;—e2 —e¥)=0
(@}, 25, y") = (2.7101,0.5365, 0)

RFIT 14 EORHER

13D KT, (21, 2,y) = (2.7087,0.5361,0.0003) % {3
7o, FHEIEMIX 1.6151 BT, BEERXFILT 135 A
— R pp, D% 4096 TH o 7=.

TR RBUEDIER

3EDKET, (11,22,y) = (2.7096,0.5365, —0.0002) %
37z, FHAERMIZ 1.447 BT, MWL FILT X5 R
— X ppDfElE 4 TH 7=,

M@ 2 :min 2] — 221 + 23 — 229 + 23 + 25

st. 0<z1 <2, 0<ay<2,
xr3 —x1 +x3y1 — Y1 = 0,
Ty — X2+ TaY2 — Y2 = 0,
y1 20, y2 20,
F(z,y) 20, y'F(z,y) =0,
F(x,y) =[0.25 — (z3 — 1)%,0.25 — (x4 — 1)*]*
(7,25, 25, x4, y7, y5) = (0.5,0.5,0.5,0.5,0,0)

RFIT 1 EDRER

10 MO KET, (21,22, 23, T4,Y1,Y2) = (0.5046,0.5046,
0.5024,0.5024, —0.0006, —0.0006) % 1§ 7= . &+ =N
1k 1.6121 BT, BERMKZRRFILT 485 X —Zp, DfE
12512 TH-7=.

TR RBEDER

4 M OKET, (v1, 72,73, 74,Y1,y2) = 0.5031,0.5014,
0.5028, 0.5015, 0.0005,0.0002) % 73 7= . &k & W i
1% 2.0631 T, mEWBRRFLT 4 1NT A —ZKp.DE
I8 ThH o=,
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DI HEEAE T 2 Z 212k b, MPEC 20t
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