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			Maximizing a convex function over convex constraints is an NP-hard problem in general. We prove that such a problem can be reformulated as an adjustable robust optimization (ARO) problem where each adjustable variable corresponds to a unique constraint of the original problem. We use ARO techniques to obtain approximate solutions to the convex maximization problem. In order to demonstrate the complete approximation scheme, we distinguish the case where we have just one nonlinear constraint and the case where we have multiple linear constraints. Concerning the first case, we give three examples where one can analytically eliminate the adjustable variable and approximately solve the resulting static robust optimization problem efficiently. More specifically, we show that the norm constrained log-sum-exp (geometric) maximization problem can be approximated by (convex) exponential cone optimization techniques. Concerning the second case of multiple linear constraints, the equivalent ARO problem can be represented as an adjustable robust linear optimization (ARLO) problem. Using linear decision rules then returns a safe approximation of the constraints. The resulting problem is a convex optimization problem, and solving this problem gives an upper bound on the global optimum value of the original problem. By using the optimal linear decision rule, we obtain a lower bound solution as well. We derive the approximation problems explicitly for quadratic maximization, geometric maximization, and sum-of-max-linear-terms maximization problems with multiple linear constraints. Numerical experiments show that, contrary to the state-of-the-art solvers, we can approximate large-scale problems swiftly with tight bounds. In several cases, we have equal upper and lower bounds, which concludes that we have global optimality guarantees in these cases. 
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