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Iterative a geometric programming method for solving
a class of minimax fractional optimization problems

Shen Peiping, Wang Yafei, Wu Dianxiao

(School of Mathematics and Statisticss North China University of Water Resources and Electric Power, Zhengzhou 450046, China)

Abstract: This paper studies a class of Minimax fractional programming problems. Firstly, by introducing variables, the
problem (MFP) is equivalently converted to problem (EP1). Secondly. the constraint function in the problem (EP1) is organ-
ized into a positive term. Then, by using the properties of special inequalities, problem (EP1) is transformed into an easy-to-
solve geometric programming problem (GP). and the optimal solution of the original problem is obtained by solving a series of
(GP) problems. Finally, the iterative algorithm for solving problem (MFP) and the convergence analysis of the algorithm are

given. and the numerical results show that the algorithm is feasible and effective.

Keywords: Minimax fractional programming; geometric programming; iterative algorithm
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