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A global optimization method for a reverse convex programming problem by listing
FJ points
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In this study, we propose a global optimization method for a reverse convex
guadratic programming problem (QRC) whose feasible set is expressed as the area excluded the
interior of a convex set from another convex set. It is known that many global optimization problems

can be transformed into such a problem. Iterative solution methods for solving (QRC) have been
proposed by many researchers. In order to find an approximate solution of a globally optimal
solution of (QRC), we introduce a procedure for listing KKT points of (QRC). By utilizing such a
procedure, we can calculate all KKT points contained in the intersection of the boundaries of convex
sets defining the feasible set. Further, we propose an algorithm for finding a globally optimal
solution of (QRC) by incorporating such a procedure into a branch and bound procedure.
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