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The Approach for Optimization Problems with

Continuous Variables Using Simulated Annealing
with Cauchy Neighborhood Structure

KAWATA Yasuaki I KAJI Taichi f
t Otaru University of Commerce

This paper introduces an approach to solve optimization problems which has
the solution spaces with continuous variables. In this approach, a method based
on Simulated Annealing(SA) algorism is proposed. Originally, SA was applied to
combinational optimization problems. But SA is efficient for optimization prob-
lems with continuous variables in current study. This method has a neighborhood
structure which is applied cauchy distribution, and has a process of execution called
7powell” to lead the fast convergence to optimal solution. As the feature of this
method, Cauchy distribution leads effective ability for searching solution. And also
this method can give well solutions using by powell.
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11: end;

12: T :=T * phi;
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14:  end;

15: return Opt;
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