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Globadlis optimalizalasi feladatok kiillonbozd alakjai, ezek egymdsba valo atalakitasai,
redukdldsa egydimenzids feladatra.

A globdlis optimalizalasi feladat miiveletigényének viszonya a linedris programozaséhoz.

A globédlis optimalizdldsi modszerek osztilyozasai. Lagrange-fiiggvény, Kuhn—Tucker tétel,
konvex-, DC programozas.

Sztochasztikus programozas alapmodelljei, megoldé médszerek.

Sztochasztikus és multi-start eljardsok globdlis optimalizdldsra, konvergencidjuk, megallasi
feltételeik.

Lipschitz konstansra tdimaszkodo eljarasok, konvergenciatételek.

Korlatoz4s és szétvélasztds modszere, intervallum aritmetikédn alapul6 eljarasok, automatikus
differencidlés.

Tobb célfiiggvényes optimalizalas.
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Different forms of global optimization problems, their transformation to each other, and their
reduction to the one-dimensional problem.

Comparison of the complexity of global optimization and linear programming problems.
Classifications of the global optimization methods. Lagrange function, Kuhn—-Tucker
theorem, convex and DC programming.

Basic models and methods of stochastic programming.

Multi-start and stochastic methods for global optimization, their convergence properties and
stopping criteria.

Methods based on Lipschitz constant and their convergence properties.

Branch and Bound schema, methods based on interval analysis, automatic differentiation.
Multi-objective optimization.

References:

R. Horst and P. Pardalos: Handbook of Global Optimization, Kluwer, 1995

R. Horst, P.M. Pardalos, and N.V. Thoai: Introduction to Global Optimization, Kluwer, 1995
A. Torn and A. Zilinskas: Global Optimization, Springer, 1989




