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Operations Research and Cybernetics

A Novel Assistant Function Method for Constrained Global Optimization

LIU Chengjun', WU Zhiyou®

(1. Chongqing Water Resources and Electric Engineering College, Yongchuan Chongqing 4012603
2. College of Mathematics Science, Chongqing Normal University, Chongqing 401331, China)
Abstract: How to get the global minima from local minima, for non-convex constrained optimization problem is a very important is-
sue. In this paper, the authors constructed a smooth point function makes it possible to go beyond the current optimization problem
of local minima, and gives the corresponding global descent algorithm, and thus constrained global optimization problem to get a
global minimum point. Using the global descent algorithm presented in this paper, only the original constrained optimization prob-
lems by local search and gives a smooth point function to construct some unconstrained optimization problems, we can get a global
minimum point constrained optimization problem. Numerical experiments show that the proposed method of this global decline is
very effective.

Key words: constrained global optimization; stationary point function; assistant function method; global descent method
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