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ITERATIVE ALGORITHM OF GENERALIZED FRACTIONAL
PROGRAMMING PROBLEMS WITH POLYNIMIAL
CONSTRAINTS

SHEN Pei-ping, BAN Feng-li
(C’ollege of Mathematics and Information Science, Henan Normal University, Xinziang 453007, C’hina)

Abstract: In this article, we consider a class of generalized fractional programming problems
with polynomial constraints. First, the original problem is transformed into its equivalent form,
and then by using the related properties of special inequalities, the geometric programming
problems (GP) which is easy to be solved can be gained. Then the optimal solution of the original
problem is gained by means of solving a series of geometric programming problems (GP). Finally,
the iterative algorithm and its convergent analysis are given, and numerical results show that the
algorithm is feasible and effective.

Keywords: generalized fractional programming; geometric programming; iterative algo-
rithm
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