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Non-convex Global Optimization with Gurman
Perturbation

ZHU Jinghao, CHEN Shuojing
(Department of Mathematics, Tongji University, Shanghai 200092,
China)

Abstract; The global optimization of a non-convex function
over a sphere is investigated by the Gurman perturbation
method and the canonical backward flow. The constrained
optimization is converted into a singular optimal control
problem for solving non-convex global optimization. A
sufficient and necessary optimality condition is obtained for
the non-convex quadratic optimization over a sphere.
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