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A Convexification and Concavification Method for

Non-convex Global Optimization

LIU Cheng-jun

(School of Mathematics,, Chongqing Normal University , Chongqing 401331, China)

Abstract: A strictly monotone function had been converted into a convex or a concave function by the
convexification or concavification transformations. If the constraint functions all are decreasing, then the objective
function which is neither monotone convex nor concave can be converted into a convex and a concave function by
the convexification and concavification transformations. Finally, the original problem was converted into concave
minimization or reverse convex programming problem and its global optimal solution was obtained by studying the
concave minimization or reverse convex programming problem.
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