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An Algorithm for Solving the Reverse-Convex Programming
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Abstract. The objective of this paper is to find a method for solving the problem min f(x) s.t.g(x) < 0,h(x) =
0,x € X. Where the functions f: R = R and g: R™ — R are convex, h: R™ — R is a convex along rays function and X

is a convex compact subset of R™. In this paper, we use the abstract convexity of the function f and find the functions
fiR" > R,i €1 such that f(x) = sup{f;(x)}, where /is some index set. At the end, by use of this functions, we
iel

present a method for solving the problem min f(x)s.t.g(x) < 0,h(x) = 0,x € X. At the end the proposed
algorithm is coded by MATLAB language and is evaluated by some examples.

Keywords: optimization, reverse-convex programming, reverse-convex constraint, abstract convexity, non-convex
optimization, generalized cutting plane method, non-linear programming



