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AN ALGORITHM OF MODIFIED INTREGRAL-LEVEL SET METHOD
FOR SOLVING GLOBAL OPTIMIZATION

Dong Hua WU,Wei Wen TIAN, WEI WANG

Department of Mathematics, School of Science, Shanghai University, Shanghai 200436,P.R.China

Abstract In 1978, Zheng proposed a conceptual algorithm of integral global optimization and implementable approach by
M onte-Carlo method, the convergence of this algorithm is still unsolved. In 1996, Zhang presented a practical agorithm of
mean-level methodsd and proved its convergence.ln this paper,we give amodified integral-level method and construct an
implementable algorithm by using uniformly distributed mumerical integration which approximates the livel set.We also
show that this algorithm is convergent.

Key words Global optimization integral-level set convergence

DOI:

7 e he
ARIAFE B
¥ Supporting info
 PDF(OKB)
¥ [HTML 4= 3] (0K B)
» 275 ik
%5 5
P JUASCHETR SR R
b AR A5
BT A A
P IR
k Email Alert
b 30 7 45t
b 0 B0 BB
HRAF B
bOARTI A0 AR -,
WS 1) ARG S
PSR AR R
- Sf&xdE
- HE
- KIEE
- it

TR




