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Hill Climber (Max)

(n=0). Emthoyy toyaiov onpeiov X" 610 YwEO TV MGEMY.
AZrloloynon Tov, vtoloyiopog tov F(XM).

I Optop.og g yertoviag Tov Y(XM). Avalntyon avapeon ae KO To
onpeto ™G Y(X?) (nébodog aviyvevong?).

Evtomiopog tov ®xahiteQov ano avtd, totw Y (pe MAX_F).

Av F(Y)>F(X"), amodoymn 100 Y G VEOL XKEVTQOL EQELVAG,
n<n+1, XY

NAI l OXI

TEAOX
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Iterated Hill Climber (Max)

*Teppatiletl oYV O TOTUKA AXQOTAT.
*Aev Tta@eyovy aichnon g TOLOTNTAG TNG TEMUNG AVONG.
*H «Beltiom» Mor sEuptdtar Ao v aQyIX0TolNaY).

*AdoxoAy dvew peayn Tov xoastovg CPU.
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Iterated Hill Climber (Max)

(k=0). Emthoyy toyaiov onpeiov ZK 610 Y00 twv Moswv.

(0=0). X»=Z®. AZioAdynon Tov, voroyepodg tov F(X).
. 5
Ootopog g yettoviag tov Y(Xm). AvalnTnom avipess o «O W TA

onpeto ™G Y(X) (pebodog aviyvevong?).
Evtomiopog tov xahdteQov amd autd, cotw Y (pe MAX_F).

- B

Av F(Y)>F(X"), amodoymn 100 Y G VEOL XKEVTQOL EQELVAG,
n<n+1, X%Y

_______________________________________________________________________________________________________________________

k < k+1. AmtoOnxcsvor tov péyer Tmwea xxAdTEQOVL.
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Stochastic Iterated Hill Climber (Max)

(k=0). Emthoyy toyaiov onpeiov ZK 610 Y00 twv Moswv.

(0=0). X»=Z®. AZioAdynon Tov, voroyepodg tov F(X).

. B

Ootopog g yettoviag Tov Y(X?). Emtthoyn tuyaiov yeitove Y xout
a&loAoyn oM TOL

. B

Av F(Y)>F(X"), amodoyn 100 Y G VEOL XKEVTQOL EQELVAG,

pe mhuvotnTo P = (1+ 248 [( F (X n ) —F(Y ))T_lJ)_l
n<n+1, Av1<p: X"¢Y

: Kottnpto Xdyxhong |
P '----NA—I ------------------------------------------ :

k < k+1. AmtoOnxcsvor tov peyor Tmwea xxAdTEQOVL.
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Stochastic Iterated Hill Climber (Max)

ITiOavotnTa

T

F(XOLD)—F(XNEW)Dl

P :(1+exp[
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Simulated Annealing (Max)

Agyiromoinon

. 1

IToonyovpevog Alyooibpog
(Stochastic Hill Climber)

. 3

Adloyn, Ospupoxgaciag (mxgoivet)
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Stochastic Iterated Hill Climber (Max)

e

ITi0avotnTaL

0 40 20 o 20 40 XT)FCXT

F (XNEW) > F (XOLD) F (XOLD) > F (XNEW)

K.C. Giannakoglou, Parallel CFD & Optimization Unit, NTUA, Greece



Stochastic Iterated Hill Climber (Max)
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Nelder-Mead Method (SIMPLEX)

simplex at beginning of step

high

low

reflection
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reflection and expansion
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