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Probabilistic Search in Interpolation
and Extrapolation Domain of continuous problem

Yuta Tomarsu ,? Tomoxkr Hirovasu, !
TAKEHIRO KAGITANI ,72 MASAHIRO NAKAO T2
and MINORI MIki1'3

It is very important to design interpolation and extrapolation search in evo-
lutionary computations. In this paper, interpolation and extrapolation search
were discussed in continuous optimization problems. First, we defined inter-
polation and extrapolation search determined from searching domains, and we
introduced the interpolation and extrapolation search algorithm of stochastic
multiple point search algorithm which is based on the Simulated Annealing.
Second, the effectiveness of interpolation and extrapolation search was dis-
cussed through the numerical test functions. From the results, it was described
that the interpolation search increases accuracy ability of searching optimum
solution and extrapolation search increases the discovery rate of optimum so-
lution.
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