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Global Optimization Using Orthogonal Design Neighborhood

of Random Size

HIDETOSHI TANAKA't

Orthogonal Design Local Search (ODLS) solves optimization problems by iteratively es-
timating improving direction per variable from neighborhood points which are selected ac-
cording to the orthogonal design of experiment. Features of Simulated Annealing (SA) are
introduced to ODLS to solve multi-optima problems: the set of neighborhood points at ran-
dom distances, binary search, and artificial random perturbation of the objective function.
Numerical experiments clarified that the random distances plus the binary search are so ef-
fective that ODLS outperforms SA in average when the functions have the large number of

variables.
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Table 2 Parameters for Simulated Annealing.

To Tg A
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Fig.2 Optimization of Rastrigin by SA and ODLS.
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