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A Global Optimization Methods for Non-convex
Quadratic Programming

WANG Shanlin
(College of Longgiao,Lanzhou University of Finance and Economics,Lanzhou 730101,China)
Abstrct: In this paper, considering the problem (QP) is that minimum quadratic objective function with linear constraints. Under
the hypothesis of the feasible region is non-empty compact set, using the KKT conditions of the problem, to bring the original
problem is transformed into the problem of linear objective function with complementarity constraints(LPC). On a global
optimization algorithm is proposed. The main idea of the method is to generate a sequence of points either ending at a global
optimal solution within a finite number of iterations or converging to a global optimal solution of the (LPC). To prove the finite
convergence of the algorithm, and by solving construction example is given to illustrate the effectiveness of this method.
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