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                                     Abstract
In the present study, a method for solving the multiextremal problems with non-convex constrains without the use of the penalty or barrier functions is considered. This index method is featured by a separate accounting for each constraint. The check of the constraint fulfillment sequentially performed in every iteration point is terminated upon the first constraint violation occurs. The results of numerical comparing of the index method with the penalty function one are presented. The comparing has been carried out by means of the numerical solving of several hundred multidimensional multiextremal problems with non-convex constrains generated randomly.
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