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Key words: bilevel program, Wolfe duality, Mond-Weir duality, abadie constraint qualification, guignard
constraint qualification

Mathematics Subject Classification: 90C30, 90C33, 90C/6

Introduction

Consider the bilevel program

min F(z,y)
s.t. (z,y) €, y € S(x), (1.1)

where F: R"™™ — R, Q C R™™™ and S(x) C R™ denotes the optimal solution set of the
lower-level parameterized optimization problem

() min [y
st g(z,y) <0, h(z,y) =0,
where f: R?"™™ — R g: R"™™ — RP and h: R*"™ — R9. We denote the feasible region
of P, by Y(x) := {y € R™"| g(z,y) <0, h(z,y) = 0} and assume that I’ is continuously

differentiable, {f, g, h} are twice continuously differentiable, and S(z) # @) for each z feasible
to the upper-level program. Bilevel program was first introduced by Stackelberg in the
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market economy [26] and many applications can be found in different fields such as supply
chain management [2,10], hyperparameter selection and meta learning in machine learning
[11,12,18,19,33]. More details about bilevel programs and their recent developments can
be found in [1,3,9,21, 22, 25, 28| and the references therein.

As is well-known to us, solving bilevel programs numerically is very challenging. The
most popular approach is to use the KKT conditions of the lower-level program to transform
(1.1) into the following mathematical program with complementarity constraints:

(MPCC) min F(z,y)
s.t. (z,y) € Q, h(z,y) =0,
0<ulgz,y) <0,

where a L b means a’b = 0. However, the MPCC does not satisfy the Mangasarian-
Fromovitz constraint qualification (MFCQ) at any feasible point so that the well-developed
optimization algorithms in nonlinear programming may be unstable in solving it. So far,
many approximation algorithms have been proposed for solving the MPCC; see, e.g., [5—
8,15,16,20,24,27]. Another approach to solve bilevel programs is based on the lower-level
value function. Since the value function does not have analytic expressions in general, it can
not be solved directly by the popular optimization algorithms. For more details about this
approach, we refer the readers to [17,30-32] and the references therein.

Recently, two new methods based on lower-level duality were proposed for solving bilevel
programs. The first one is based on the lower-level Wolfe duality in [13], where the bilevel
program (1.1) is transformed equivalently to the single-level optimization problem

(WDP) min F(z,y)
s.t. (x,y) € Q, g(x,y) <0, h(z,y) =0,
f@,y) = (@, 2) —u" gz, 2) — 0" h(z,2) <0,
V.f(x,2)+ V.g(z,2)u+ V,h(x,z)v =0, u>0.

The second one is based on the lower-level Mond-Weir duality in [14], where (1.1) is trans-
formed equivalently to the single-level optimization problem

(MDP) min F(z,y)
s.t. (z,y) € Q, g(z,y) <0, h(z,y) =0,
fla,y) = flz,2) <0, ulg(z,2) +v"h(z,2) 2 0,
V.f(x,z) + V. g(x, 2)u+ V,h(z,z)v =0, u>0.

It was shown by two examples in [13,14] that, unlike MPCCs, both WDP and MDP may
satisfy the MFCQ at their feasible points. Numerical experiments on 150 linear bilevel
programs generated randomly indicate that, although solving the WDP and MDP directly
may not perform very well, relaxation methods based on them are more efficient than the
MPCC-based methods. See [13,14] for more details.

However, as shown in [13,14], the MFCQ is still hard to hold for both WDP and MDP
in many cases. Therefore, it is of great theoretical significance to explore whether these
new reformulations satisfy other weaker constraint qualifications such as Abadie CQ and
Guignard CQ. In this paper, we focus on this issue. Main contributions can be stated as
follows:
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e An interesting example is given to illustrate that the WDP and MDP reformulations
have certain advantages over the MPCC reformulation.

e The WDP and MDP reformulations may satisfy Abadie and Guignard CQs under mild
conditions. Furthermore, some sufficient conditions are given to ensure Abadie and
Guignard CQs to hold for both WDP and MDP.

Before discussing Abadie and Guignard CQs for the WDP and MDP, we give an example,
which comes from [29], to show that optimal solutions of bilevel program may be obtained
by solving the KKT systems of the WDP and MDP, but can not be gotten by solving the
corrsponding MPCC. This may be regarded as another superiority of the WDP and MDP
reformulations compared with the MPCC reformulation.

Example 1.1. Consider the bilevel program
min (y+1)2
s.t. —3< 2 <2 ycargmin{y® —3y|y >z} (1.2)
Yy

This problem has a unique optimal solution (Z,y) = (—2,—2). Next, we discuss whether
(Z,7) corresponds to a stationary point of the MPCC, WDP, and MDP reformulations.

e The MPCC reformulation of (1.2) is

min (y+ 1)
st.  —3<x<2 3P-3—-u=0, (1.3)
0<u L z—y<O0.

The corresponding optimal solution to (1.3) is (%, 5, u) = (—2,—2,9). This point being
a weakly stationary point of (1.3) means that there exist A € R? and yu,«a, 8 € R such

that
A=A+ B=0, (1.4)
2(y+1) +6yu— =0, (1.5)
—,LL—OZZO, (16)
r—2
Og)\J_(_3_Q_:)§0, (1.7)
a=0ifau>0 G=01ifz—7y<0. (1.8)

Obviously, we have o = 0 by (1.8) and then g = 0 by (1.6). Moreover, we have A =
(0,0) by (1.7) and hence 8 = 0 by (1.4). Substituting into (1.5) yields a contradiction,
which means that (Z, 7, @) is not a weakly stationary point of (1.3).

e The WDP reformulation of (1.2) is
min (y+1)2
s.t. —3<x<2, 32-3—-u=0, (1.9)
v =3y — 22 +3z—ux—2) <0, u>0, z—y<0.

One corresponding optimal solution to (1.9) is (z,9, z, @) = (—2,—2,1,0). This point
being a stationary point of (1.9) means that there exist \ € Ri, peR and a, 8,7 € Ry
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such that
)\1 —)\Q—aﬂ+'y:07 (110)
2(y+1)+ a3y —3) —y =0, (1.11)
6zu=0, —a(z—2z)—p—p4=0, (1.12)
z— 2
OgAL(fS_QE)gO, (1.13)
0<aly®—3y—2+32—u(z—2) <0, (1.14)
0<BLla>0 0<yLlz—y<o. (1.15)

By (1.12) and (1.13), we have A = (0,0) and x = 0. Then, we have v = 0 by (1.10).
Substituting into (1.11) and (1.12) yields & = 2 and 8 = 2. This means that (z, ¥, z, )
is a KKT point of (1.9).

The MDP reformulation of (1.2) is

min (y+1)*
st.  —3<x<2 322-3-u=0, (1.16)
P =3y —22+32<0, u(z—2z) >0,
u>0, x—y<0.
One corresponding optimal solution to (1.16) is (Z,y, z,u) = (—2,—2, 1,0). This point

being a stationary point of (1.16) means that there exist A € R?H peR and o, 8,7,V €
R such that

M =X —Bu+v=0 2§+1)+a(3y®—-3)—v=0, (1.17)

(=322 +3)+Bu+6zu=0, —pBxT—2) —pu—vy=0, (1.18)
T —2 _ _

ogAL(fg_E)go, 0<vLz-§<0, (1.19)

0<a ly’—35—-2+32<0, 0<pB La(z—2) >0, 0<~ L a>(1.20)

It is easy to verify that (1.17)-(1.20) hold for A = (0,0), p =0, a = 8 =
v = 0. Therefore, (z,y, z,u) is a KKT point of (1.16).

Abadie and Guignard Constraint Qualifications for WDP

As mentioned before, although the WDP may satisfy the MFCQ at its feasible point, this
CQ is still hard to hold in many cases [13]. In this section, we focus on exploring whether
the WDP satisfies other weak constraint qualifications such as Abadie CQ and Guignard
CQ. For simplicity, since the upper-level constraints have no effect on subsequent analysis,
we take them away from the WDP.

To proceed our discussion, we introduce the following associated MPCC related to the

WDP by adding the complementary constraint:

min F(z,y)

s.t. flx,y) — f(x,2) —ulg(x,2) — v h(z,2) <0, (2.1)
V.f(x,2)+ V.g(x,2)u+ V,h(z,z)v =0, h(z,y)=0,
0<ul g(z,y) <0.
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Denote by Fwpp and Fywpp the feasible regions of the WDP and (2.1), respectively. It is
obvious that Fyywpp € Fwpp- Let (2,9, z,u,v) be a feasible point of (2.1). We define the
following index sets:

IO+ = {Z| gi(mvy) = Oa Ui > 0}7 I*O = {Z| gi(xay) < Oa U; = 0}7
IOO = {Z| gl(x7y):07 ui:()}’ Ig = {’L| gi(may)zov 1217 7p}7
I, ={ilu;=0,i=1,--- ,p}

Then, we have the following relationship between stationary points of the WDP and (2.1).

Theorem 2.1. Let (z,y,z,u,v) € Fmwpp. Then, (x,y,z,u,v) is a KKT point of the WDP
if and only if (z,y, z,u,v) is an S-stationary point of (2.1).

Proof. For simplicity, we remove the constraint h(z,y) = 0 away from the problems involved.
Suppose that (z,y,z,u) is a KKT point of the WDP. Then, there exists (n?,n%, «,3) €
RPFPFHI+M gych that

Vo (z,y) + a(Vaf(2,y) = ViL(z,2,u) + V2L, 2,u)8 + Vag(z,y)n? =0,  (2.2)
VyF(z,y) +aVy f(z,y) + Vyg(z,y)n’ =0, (2.3)
V2 L(z,z,u)3 =0, V.g(z,2)"8 —ag(z,z) —n* =0, (2.4)
0<al f(z,y) — L(z,z,u) <0, (2.5)
0<n? Lg(z,y) <0, (2.6)
0<n*Lu=>0, (2.7)

where L(z,z,u) := f(x,2) +ulg(x,2). Set A9 :=n9, \* := 0%, o :=a, and B’ := 3. When
i€l (ie., gi(z,y) <0), we have from (2.6) that \Y = n/ = 0. When i € o4 (ie., u; > 0),
we have from (2.7) that A¥ =0 = 0. Thus, (z,y, z,u) is an S-stationary point of (2.1).

Conversely, suppose that (z,y, z,u) is an S-stationary point of (2.1), which means that
there exists (A9, \*, o/, B) satisfying (2.2)-(2.5) and

N =0 (iel), (2.8)
AN=0 (i€ Ios), (2.9)
M >0, A >0 (i € To). (2.10)

By setting n? := A9, n* := A%, a := o/, and 8 := 3, we obtain (2.2)-(2.7) immediately. This
completes the proof. O

Note that (2.1) is equivalent to

min F(z,y)

s.t. fx,y) — f(x,2) —ulg(x,2) — v h(z,2) <0, (2.11)
V.f(z,z) + V.9(z,2)u+ V. h(z,z)v =0, h(z,y)=0
u>0, glz,y) <0, ulg(x,y)>0.

Denote by Fxwpp the feasible region of (2.11). We have Fyrwpp = Fxwpp C© Fwpp-
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Under the condition that the first constraint in (2.1) and (2.11) is active at (z,y, 2, u,v),
the linearization cones of Fwpp and Fxwpp at (z,y, 2, u,v) can be written as

E}-WDP (xv Y,z U, U)

(me(I, y) — Vi L(z, z,u, v))Tdos +V,f(z, y)Tdy
—g(x,2)Tdu — h(z,2)Tdv <0

(dz, dy, dz, du, dv) (VEIL(x,z7u7U))de + (VEZL(x,z7u,v))sz

=N eRvtmimirte 1 4V g(x, z)du+ V,h(z,z)dv =0 )
du; >0, (i€1,)

Vagi(z,y)Tdr + Vyg:(z,y)Tdy <0, (i€l,)
Vehi(z,y) dx + Vyhi(z, Nidy=0, (i=1,---,q)

‘C]:NWDP (:L'a Y,z,u, U)

(Vaf(2,y) = VoL(z, 2,u,0)) dz + V, f(z,y)7dy
—g(x,2)Tdu — h(z,2)Tdv <0

(ngL(z,z,u,v))de + (VgZL(a:,z,u,v))sz

_ ) (dz,dy,dz,du,dv) | +V.g(x, z)du + V h(z,z)dv =10

€ Rrtmtm+ptg du; >0, (i€ly)

Vagi(z,y) de + Vygi(z,y)"dy <0, (i€ 1)
thi(xay)de + Vyhz(xvy)Tdy = 07 (7/ = 1a e 7Q)
—(Vag(z,y)u)"dz — (Vyg(x, y)u)"dy — g(z,y)"du <0

Remark 2.2. In the case that the first constraint in (2.1) and (2.11) is inactive at
(z,y,z,u,v), the corresponding linearization conditions in the above cones need to be re-
moved, which does not affect subsequent analysis. On the other hand, since V h(z,y)T dz +
Vyh(z,y)Tdy = 0 and h(z,y) = 0, the last item in Lxypp (2,9, 2,u,v) can be equivalently
expressed as

— (Vag(z, y)u+ Voh(z,y)o) de — (Vyg(z, y)u + Vyh(z,y)v) " dy
—g(z,y) du — h(z,y) dv <O0.

It will be used in subsequent analysis.

We have the following results for the problems (2.1) and (2.11), which are preparatory
to the establishment of Abadie CQ and Guignard CQ for the WDP.

Lemma 2.3. We have Lrypp (2,9, 2,u,0) = Lrywop (X, Y, 2,u,v) for any feasible point
(x’ y’ Z7 u’ IU)'

Proof. First of all, to simplify the proof, we skip all common constraints and so two cones
can be rewritten as follows:

du; > 0, (Z el,=1IyU I,())
Lrewoe = (dz,dy,du) | Vogi(z,y)Tde + Vygi(z,y)Tdy <0, (i€ly=1I0oUloy) o,
(Veg(z,y)u)dz + (Vyg(z,y)u) dy + g(z,y)Tdu >0

du; =0, (Z € I,Q)
‘CJ:MWDP = (dxvdyvdu) duz >0, ngi(xay)de + vygi(x7 y)Tdy <0, (Z € IOO)
Vogi(z,y) " de + Vygi(z,y)"dy =0, (i € Ioy)
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It is easy to see that Lr,wor € LFvwoe-
Let (dz,dy,du) € Lrywpe be arbitrary. Obviously, we have

du; >0, Vgi(a,y) de + Vygi(z,y)Tdy <0 (i € Ioo). (2.12)
Since
A = Z (Vagi(z, y)ui) " de + (Vygi(z, y)ui) " dy + gi(z, y)dus) = 0,
i€loo
B = Y (Vagi(z,y)w) dz + (Vygi(e, y)ui) " dy + gi(x, y)du;)
i€1o+
= Z (Vagi(z, y)ui) T de + (Vygi(z, y)us) " dy),
i€loy
C = Y (Vagilz, y)u)de + (Vygi(e,y)u)Tdy + gi(z, y)dus) = Y gi(w,y)dus,
i€l i€l

the inequality (V,g(z,y)u)Tdz + (Vyg(z,y)u)dy + g(z,y)" du > 0 is equivalent to
B+C>0. (2.13)

When i € Ipy, we have u; > 0 and V,g;(z,y)Tdx + Vygi(2,y)Tdy < 0, which
implies (V,gi(z,y)u))Tdx + (Vygi(x,y)u;)'dy < 0 for i € Ip; and hence B =
> (Vagi(z,y)ui)Tde + (Vygi(x,y)u;)Tdy) < 0. On the other hand, when i € I_,,

i€lo4
we have g;(z,y) < 0 and du; > 0, which means g;(z,y)du; < 0 for i € I_y and then

C= > gi(z,y)du; <0. As a result, we have B4+ C <0, B <0, and C < 0. By (2.13),
i€l_g
we have B = C' = 0, which implies

du; =0 (i€ lg). (2.15)

Combining (2.12) and (2.14)-(2.15), we have Lr wor € Lrywpps Which means Lrypp =
L7 wop- This completes the proof. O

Since Fyywpp = Fnwpp, we have the following corollary from Lemma 2.3 immediately.

Corollary 2.4. The problem (2.11) satisfies Guignard (or Abadie) CQ at a feasible point
(z,y, z,u,v) if and only if the problem (2.1) satisfies Guignard (or Abadie) CQ at (x,y, z,u,v).

Based on the above analysis, we have the following result.

Theorem 2.5. If Abadie CQ holds for (2.1) at (z,y,y,u,v) € Fawpp, then Abadie CQ
also holds for the WDP at (z,y,y,u,v).

Proof. By Fxnwpp € Fwpp, we have
T]'-NWDP (33, Y, z,u, U) - T]'—WDP (xa Y, z,u, U) - EfWDp (-T, Y, z,u, U)'
Since (2.1) satisfies Abadie CQ at (z,y,y,u,v), by Lemma 2.3 and Corollary 2.4, we have

T]:MWDP (l', Y,Y,U, U) = E]'-MWDP ($7 Y,Yy,u, U) = EJ:NWDP (.’I}, Y,Y,u, U) = T]:NWDP (xa Y,Y,U, U)'
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To show that the WDP satisfies Abadie CQ at (z,y,y,u,v), we only need to illustrate

E}-NWDP (fﬂay,yﬂhv) 2 E]:WDP (w7y7y>u7v)‘ (216>

In fact, for any d = (dz,dy,dz,du,dv) € Lrypp(x,y,y,u,v), it is easy to see that,
compared to Lrypp (%, Y, Y, %, ), Lrywoe (T, Y, Y, 4, v) has only one additional term

—(Vag(a,y)u) de — (Vyg(z,y)u)"dy — g(z,y)"du < 0.
Considering the first item of Lz (2, y,y, u,v), we have
—(Vag(z,y)u + Vih(z,y)v) de + Vyf(z, ldy — g(z,y) du — h(z,y) dv <0. (2.17)

By Vy f(z,y)+Vyg9(z, y)u+Vyh(z, y)v = 0 and Remark 2.2, we have d € L rypr (2, ¥, Y, 1, v).
This completes the proof. O

We further have the following result related to Guignard CQ.

Theorem 2.6. If Guignard CQ holds for (2.1) at (z,y,y,u,v) € Fuwpp, then Guignard
CQ also holds for the WDP at (x,y,y,u,v).

Proof. By Fnwpp C Fwpp, we have
Trawoe (2,4, 2,1,0) © Trypp (2,4, 2,4, 0) © LAy (2, Y, 2,u,0),
which yields the inclusion
Trxwoe (T 45 2,1,0)° 2 Trype (2,4, 2,4,0)° 2 Lrgpe (2,1, 2,u,0)°.

In order to verify Guignard CQ for the WDP at (x,y,y,u,v), we only need to show

T]:NWDP (.’,E, Y,y,u, U)O - EFWDP (CC, Y,y,u, U)O'
In fact, since Guignard CQ holds for (2.1) at (x,y,y, u,v), by Lemma 2.4, Guignard CQ
also holds for (2.11) at (x,y,y,u,v), that is,

T-FNWDP (:Z:? y7 y? u? U)o = E]'—NWDP (‘/1:7 y’ y? u7 ’U)o'

Let 5 = (galafyag,uguagv) S TJ:NWDP (Z‘,y,y,u, U)O = ‘C-FNWDP ('r?y7y7u7v)o be a’rbitra’ry' By
Remark 2.2 and Farkas’ Lemma [23, Lemma 6.45], there exist multipliers £/ > 0 (i € I,),
v >0 (iely,), B, o >0, and 4/ > 0 such that

& = — (o' +7)(Vag(z, y)u+ Voh(z,y)v) + Vi, Lz, y,u,v)5
+ Y Vagi(@,9)&] + Vah(z,y)8",

iel,
&y = (& +7)WVyf(2,9) + Y Vygi(w,y)& + Vyh(z, y)e",
iel,
o2
52 - Vny(x7 y’ u’ U)ﬁ’?
&u=—(0"+9)g(z,y) + Vyg(a,9)"8 = > &Tpxi,
iel,
& = —(/ +7)h(z,y) + Vyh(z,y)" B,
where I,.; denotes the ith column of the unit matrix I,yx,. This implies that £ €

Lraoe (T,9,y,u,v)°. Therefore, Guignard CQ holds for the WDP at (z,y,y,u,v). This
completes the proof. O
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Remark 2.7. See [4, Proposition 2.17 and Theorems 3.4-3.5] for some sufficient conditions to
ensure (2.1) to satisfy Abadie CQ or Guignard CQ. For ease of understanding, we summarize
some relations related to Guignard CQ as follows:

MPEC-LICQ of (2.1)

— Guignard CQ of (2.1)

Corolay 2% Guignard CQ of (2.11)

—heorem 26, Guignard CQ of the WDP

Y=z

Since the sufficient conditions given in [4] for (2.1) to satisfy Abadie CQ are somewhat
complicated, we refer the reader to [4, Proposition 2.17] for details.

Abadie and Guignard Constraint Qualifications for MDP

In this section, we extend the results in the last section to the case of the MDP. To this end,
we introduce the following two associated problems:

min  F(z,y)

s.t. f(z,y) — f(x,2) <0, ulg(x,2) +v h(z,2) >0, (3.1)
V. (2,2) + Veg(a, 2)u+ Vah(z, 2)o = 0, h(z,y) =0,
0<u L g(z,y) <0

and

min  F(z,y)

s.t. f(z,y) — f(x,2) <0, ulg(x,2) +v h(z,2) >0, (3.2)
V.f(x,2) + V.g(x, 2)u+ V,h(z,z)v =0, h(z,y) =0,
u>0, g(x,y) <0, ulg(x,y)>0.

Denote by Fupp, FMMpp, and Fnupp the feasible sets of the MDP, (3.1), and (3.2) respec-
tively. Obviously, we have Fxumpp = Fumvmpp © Fupp. We also assume that the first two
constraints are both active at (z,y, z,u,v) when defining the following linearization cones:

L}—MDP (l‘, Y, z,u, U) =

(dz,dy,dz, du, dv)
€ Rrtmtmtptg +V.9(x, z)du+ V h(z, z)dv =0

vmgi(xvy)de + vygi(xﬂy)Tdy S 07 (l € Ig)
Vihi(z,y) de + Vyhi(z,y)tdy=0, (i=1,---,q)
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L Fxnpr (x, Y, z,u, 'U) =

(Vof(@,9)=Vaf(2,2)) de+V, f(z,y)Tdy—V. f(z,2)Tdz<0
(= Vag(z, 2)u — Vh(z, z)v)Tdac —g(x,2)Tdu — h(x, z)Tdv
(= V.9(z,2)u— Vzh(x,z)v)sz <0

(dz,dy,dz, du, dv) ( LL(z, 2, u, ))Tdac + (V2 L(x, z,u,v))sz

€ Rtmtmtptg +Vzg(:17, 2)du + V h(z,z)dv =0

du; >0, (i€l,)

vmgi(xvy)de + vygi(xﬂy)Tdy S 07 (l € Ig)

Vihi(z,y) de + Vyhi(z,y)tdy =0, (i=1,---,q)
—(Veg(z,y)u)Tde — (Vyg(z,y)u)Tdy — g(z,y)Tdu <0

In particular, the last item in Lrg,,.p (2, ¥y, 2, u,v) can be equivalently expressed as

- (vxg(xa y)u + vazh(x7 y)v)de - (Vyg(a:, y)u

3.3
+ Vyh(z,y)v) dy — g(z,y)" du— h(z,y)"dv < 0. (33

Similarly as in Section 2, we can show the following results for the MDP and the problems
(2.1)-(2.11).

Theorem 3.1. Let (x,y, z,u,v) € Fumpp- Then, (x,y, z,u,v) is a KKT point of the MDP
if and only if (x,y, z,u,v) is an S-stationary point of (3.1).

Lemma 3.2. For any (z,y,z,u,v) € Fummpp, we have Lrympoe(T,y,z,u,0) =
L runpe (T, Y, 2,4, v) and, in addition, (3.2) satisfies Abadie (or Guignard) CQ at (z,y, z,u,v)
if and only if (3.1) satisfies Abadie (or Guignard) CQ at (x,y, z,u,v).

Based on the above lemma, we have the following results related to Abadie and Guignard

CQs.

Theorem 3.3. If Abadie CQ holds for (3.1) at (z,y,y,u,v) € Fumpp, then Abadie CQ
also holds for the MDP at (x,y,y,u,v).

P?"OOf, By ]:NMDP g FMDP» we have
TFanioe (z,y,2,u,v) C TFupe (z,y,2,u,v) C L Fupe (7,9, 2,u,v).
Since (3.1) satisfies Abadie CQ at (z,y,y,u,v), by Lemma 3.2, we have

‘C]:NMDP (LE, Y,y,u, U) = TfNMDp (:E, Y,y,u, ’U).

Therefore, to prove that the MDP satisfies Abadie CQ at (z,vy,y, u, v), we only need to show

E}-NMDP (x,y,y,u,v) 2 EJ:MDP (x,y,y,u,v). (34)

In fact, for any d = (dz,dy,dz,du,dv) € Lryoe.(T,y,y,u,v), it is easy to see that,
compared to Lry,e(T,y,¥,4,v), Lrwmoe(®, Y, y,u,v) has only one additional term
—(Vag(z,y)u)Tde — (Vyg(z,y)u)'dy — g(z,y)Tdu < 0. By (3.3), we have d €
L rounpe (%, Y, Y, u,v). This completes the proof. O

Theorem 3.4. If Guignard CQ holds for (3.1) at (x,y,y,u,v) € Fuwpp, then Guignard
CQ holds for the MDP at (z,y,y,u,v).
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Proof. By Fxmpp € Fupp, we have
TFanor (Z‘, Y, 2, u,v) C TFupe (l‘, Y, 2,4, U) C Lrupe (z,y,2,u, U)a
which yields the inclusion
Trnune (T, Y, 2,6, 0)° 2 Trype (2,4, 2,1, 0)° 2 Lrype (4,9, 2,4, v)°.

In order to verify that Guignard CQ holds for the MDP at («,y, y, u, v), we only need to show
TFanne (T, Y, Y 4, 0)° C Lryoe (@, y,y,u,v)°. In fact, since Guignard CQ holds for (3.1) at
(z,y,y,u,v), by Lemma 3.2, the problem (3.2) satisfies Guignard CQ at (z,y,y,u,v), that

is,
(o) [e]
TfNMDP (Ivyvyauav) = ‘C]:NNIDP (:c,y,y,u,v) .

Pick 5 = (fxa§y7527€u7£v) € TfNMDP (fﬂay:y7U,U)o = [:FNI\/IDP (%%%%@O arbitrariIY~ By
(3.3), there exist multipliers &/ > 0 (i € I,), ", & >0 (i € L,), B, o} > 0, o, > 0, and
~" > 0 such that

& = —(ay +7)(Vag(a, y)u+ Vah(z,y)v) + Vi, Lz, y,u,v)3'
+ Y Vagi(2,9)&] + Vah(z,y)8",

i€l
& = (4 +7 )WVl (@,y)+ Y Vygi(w,9)& + Vyh(z,y)¢",
i€l
& =—a\Vyf(z,y) — a5(Vyg(z,y)u+ Vyh(z,y)v) + Vi, Lz,y,u,v)

(al2 - all)vyf(xay) + V?;yL(wvyvua ’U)B,v

bu = (b +7)g(2,9) + Vyg(z,9) B = Y & Ipxs,
€1,

o = —(ah +7)h(z,y) + Vyh(z,y)" .

Note that o) + v > as and o} + ' + a1 imply o, — &} < as — ay, where the symbol
a + b indicates that a and b correspond one-to-one. Specifically, set af := ay — 7' and
of :=ag —~'. Then, we have oy — o) = @z — ' — (@1 — ') = ag — 1. Therefore, we have
¢ € Lrype(x,y,y,u,v)° and hence the MDP satisfies Guignard CQ at (z,y,y,u,v). This
completes the proof. O

Remark 2.7 related to the WDP can also be applicable to the MDP by replacing (2.1) to
(3.1). To end this section, we discuss the relationship between Abadie and Guignard CQs for
the WDP and MDP. Note that, by the definitions of the WDP and MDP reformulations, we
have Trype (T, Y, ¥, 4, ) = Trype (2,9, ¥, 4, v) and Lz, o0 (2, Y, Y, 4, v) = Lrgpe (T, Y, Y, U, v).
Thus, we can directly obtain the following result.

Corollary 3.5. The WDP satisfies Guignard (or Abadie) CQ at a feasible point (x,y,y, u,v)
if and only if the MDP satisfies Guignard (or Abadie) CQ at (x,y,y,u,v).

Conclusions

This paper aims to explore whether the WDP and MDP reformulations for bilevel programs
satisfy Abadie CQ or Guignard CQ. Some sufficient conditions to ensure Abadie CQ and
Guignard CQ to hold for the WDP and MDP are given. These results can be regarded as
a supplement to the previous works [13,14]. In the future, we will continue to study this
novel approach based on lower-level duality from theoretical and algorithmic perspectives.
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