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A Particle Swarm Optimization-Branch and Bound Algorithm
for the Linear Stochastic Bilevel Programming Problem

ZHANG Tao

School of Information and Mathematics, Yangtze University , Jingzhou Hubei 434023 , China

Abstract: First, a class of stochastic linear bilevel programming models is transformed into a deterministic
linear bilevel covariance programming model with expected constraints. Then, using the KKT condition,
the deterministic bilevel covariance programming problem is transformed into a deterministic single level
programming problem. After that, the single level programming problem is solved by the particle swarm
optimization-branch and bound algorithm. The results of a comparative experiment show that the proposed
algorithm can improve the variance results of the upper level problem and significantly increase the compu-
tational efficiency.
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