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A NEURAL NETWORK MODEL FOR THE OPTIMIZATIN
OF ARBITRARY CONVEX FUNCTIONS
WITH LINEAR CONSTRAINTS

Song Rongfang Bi Guangguo®

(Dept. of Telecommun., Nanjing Inst. of Posts and Telecommunications, Nanjing 210003, China)
*(Dept. of Radio Engineering, Southeast University, Nanjing 210096, China)

Abstract This article presents a neural network model for the optimization of arbitrary con-
vex functions with linear constraints. The equilibrium point of the energy function constructed
is the optimal solution of the original problem. The problems, which would arise in conventional
neural network optimization methods, are overcome. The neural model is globally stable and
can converge to the optimal point. The computer simulation results verify the effectiveness of
the method.

Key words Neural network, Neural optimization, Neural computing, Convex programming
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