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Approximate Solution to Optimization Problems
Using Domain Decomposition Method

HirosH1 KOBAYASHIt and IKUO MATSUBAft

Probabilistic searches such as Simulated Annealing require tremendous processing time solv-
ing for optimization problems. The domain decomposition method is known to be effective
in reducing computational time, and can treat fluid behavior within a complex domain by
dividing the domain into subdomains with simple geometry. In this paper, we propose the
overlapped domain decomposition for optimization problems. It is shown that the proposed
method works well when applied to the portfolio selection and travelling salesman problems.
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Fig.1 A schematic diagram of the overlapped domain
decomposition for optimization.
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Fig.2 Cost function for 4 divided overlapped domain
decomposition.
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Fig.3 Comparison between an arbitrary decomposition
and the decomposition taking into account the
weight distribution.
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