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Branch and Bound Algorithm for a Class of
Nonlinear Sum of Ratios Problem

YANG Jin-yong, SONG Hai-zhou

(School of Mathematical Sciences, Huaqiao University, Quanzhou 362021, China)

Abstract; For a class nonlinear sum of ratios global optimization problem (P), the branch and bound algorithm is given.
First of all, problem (P) will be transformed into problem (Q), so that the number of variables and the number of con-
strains of the two problems are equal. After that, by using the inequality sacling method, the relaxed linear programming
about problem (Q) is established and combined with the branch and bound algorithm for solving. Last, based on these
steps, region-deleting rules are put forward and numerical experiments are carried out. The result shows that the algo-
rithm and the region-deleting rules are feasible.

Keywords: relaxed linear programming; branch and bound; region-deleting rules; nonlinear sum of ratios; global opti-

mization
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