
 

Accepted Manuscript

A penalized method for multivariate concave least squares with
application to productivity analysis

Abolfazl Keshvari

PII: S0377-2217(16)30662-2
DOI: 10.1016/j.ejor.2016.08.026
Reference: EOR 13912

To appear in: European Journal of Operational Research

Received date: 6 December 2015
Revised date: 20 June 2016
Accepted date: 9 August 2016

Please cite this article as: Abolfazl Keshvari , A penalized method for multivariate concave least
squares with application to productivity analysis, European Journal of Operational Research (2016),
doi: 10.1016/j.ejor.2016.08.026

This is a PDF file of an unedited manuscript that has been accepted for publication. As a service
to our customers we are providing this early version of the manuscript. The manuscript will undergo
copyediting, typesetting, and review of the resulting proof before it is published in its final form. Please
note that during the production process errors may be discovered which could affect the content, and
all legal disclaimers that apply to the journal pertain.

http://dx.doi.org/10.1016/j.ejor.2016.08.026
http://dx.doi.org/10.1016/j.ejor.2016.08.026


ACCEPTED MANUSCRIPT

ACCEPTED M
ANUSCRIP

T

1 

 

Highlights 

 A concave least squares problem has  (  ) constraints that is very difficult to solve. 

 A penalization method for concave least squares problem is proposed. 

 The penalized method is formulated as a non-negative unconstrained QP. 

 The reformulated QP is solved much faster than the original problem. 

 The dual of the reformulated problem is a separable QP and has a superior computational 

performance. 

 Matlab and R codes for solving the reformulated problem and its dual are presented. 
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