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3(c— ¢ )/4> c—=f(x)> (c— ¢ )/4, Va € Upeeo ja(x)* (18)
Vi(c) .
wier= [ cemseofan>[ (empeo)an >
(c= ¢ )W Ui & 1a)/16> 0, (19)
Vi(e)= 0

2.4 c (P)



879

¢ = méx{c| Vi(c) = o}° (20)
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Vi(c) 20, ¢ 2¢
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, é= ¢ B lime, = ¢
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M(e) SMe(er)+ Vi(f) <
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) o527 1 85472 1 52,445 86 147. 554 1
2 16. 467 53 35.978 33
2 0.242 4722 1. 402 7%
3 4. 894 99 11. 572 56
3 0. 28 753 25 0.213718 9 4 1391 45 3 573 494
4 0. 003 585 828 0. 25 167 42 5 0.363 753 2 0.957 718
5 0. 000 968 127 9 0. 002 617 801 6 0. 083 701 01 0.280 0522
6 0. 000 302 347 3 0. 000 665 630 6 7 0.019 050 20 0.064 650 82
8 0. 003 256 429 0. 015 793 77
7 0. 000 104 384 9 0. 000 197 962 3
9 0. 000 607 323 8 0. 002 649 105
8 3.321 568x 107 7. 116 927 107 10 0.000 113 371 8 0. 000 493 952 1
9 1.398 668x 1073 1. 922 900x 10~ ° 11 5.014 073% 10~ ¢© 1.03 577x 1074
10 3. 647 %7x 10° ¢ 1.033 871x 1077 12 1.343 109% 10~ ° 3.670 965% 107 °
-7 -7
I L3 §15x107° 2277 092% 106 B 44617810 8.966 91 10
14 1. 493 976x 10~ 7 2.970 203 1077
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15 4. 89 658% 10~ 9 9,349 258% 10~ ° 18 1. 839 578x 10~ ° 3.659 07x 107 °
10 -9
16 1.5 707 10-° 3.383951x 109 19 6.080%x 10° 1.23127x 10
0 2.018 226x 10710 4,064 85x 10710
17 5,766 464x 10710 9. 320 605x 10710
21 6. 647 595x 107 11 1.353 467x 10~ 10
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2
minf(x) = 2(x1+ x3) - [xi+ 23],
s.t. — 10 Sx; K10, - 10 Sz, <10,
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A Level Value Estimation Method for
Solving Global Optimization

WU Dong hua"?, YU Wu yang', TIAN Wei wen', ZHANG Lian sheng'
(1. Department of Mathem atics, Shanghai University,
Shan ghai 200444, P.R. China;
2. Department of Mathematics, Nanjing University,

Nanjing 210093, P.R. China)

Abstract: A level_value estimation method was illustrated for solving the constrained global optimiza-
tion problem. The equivalence between the root of a modified variance equation and the optimal value
of the original optimization problem is shown. An alternate algorithm based on the Newton s method
is presented and its implementable approach s convergence is proved. Preliminary numerical results
indicate that the method is effective.

Key words: global optimization; level value estimation; uniform distribution



