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A New Method for Solving a Class of Multiplicative Programming

ZHANG Yonghong, CHEN Yonggiang, WU Xiaodi

(College of Mathematics and Information Science, Henan Normal University, Xinxiang 453007, China)

Abstract: By using the characteristics of the problem considered in this paper, a new linearization method is presented.

This method utilizes the information of second derivative, which makes it more directly. Convergence of the algorithm is estab-

lished and numerical results are given to show the feasibility and effectiveness.

Keywords: global optimization; branch and bound; linearrelaxation; multiplicative constraints; region reducing



