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Abstract:In this paper,we presents a new branch and bound algorithm for globally solving the
sum of linear ratios problem.which is verified by the numerical examples. The algorithm trans-
form the problem to its equivalent problem,and establish a relaxational linear programming
problem of by using a linear relaxation technique, thus the initial nonconvex programming
problem is reduced to a sequence of linear programming problems. The proposed algorithm is
convergent to the global minimum of (P) through the successive refinement of the feasible re-
gion and solutions of a series of relaxation linear programming,and finally numerical examples
are given to illustrate the feasibility and effectiveness of the proposed algorithm.
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