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Optimality and Duality for a Class of

Max-Min Fractional Programming

JIAO He-hua

College of Mathematics and Computer s Yangtze Normal University , Fuling Chongging 408100 , China

Abstract: Using (p, r) — 9 invexity functions, a class of max-min fractional programming and its duality

problem are considered. First, an optimality sufficient condition is given and proved for the class of max-

min fractional programming. Next, a mixed-type duality for the class of max-min fractional programming

problem is formulated. Finally, the results about weak duality, strong duality and strictly reverse duality

are obtained under suitable conditions.

Key words: (p, r) —7 invexity function; max-min fractional programming; optimality condition; mixed-

type duality
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