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Computing the Pareto Frontier of a Linear Multi-
objective Bi-level Model

Abbas Mehrabani and Habibe Sadeghi
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Ahvaz, Ahvaz, Iran

Abstract

Bi-level programming is a model for hierarchical optimization problems in
which there are two decision makers with different objective functions,
variables and constraints. Alves et. Al. [1], proposed a method for computing
the Pareto frontier of bi-level linear problem with bi-objective at the upper
level and a single objective function at the lower level. In this paper, we
extend their method for the situation in which there exists more than two
objective functions at both levels, and then by using a suitable exchange
variable, we propose a new method for computing the Pareto frontier of bi-
level linear problem with fractional multi-objective at the upper level.
Finally, we will show the efficiency of the proposed approaches by solving a

few numerical examples and comparing the results with other methods.

Keywords: Bi-level programming, Multi-objective programming, Pareto
frontier, Mixed- integer programming, Fractional programming.
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