Evolution algorithms combined with GMM
and CMAES for optimization problems
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Completely decomposable problem
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Overlapping dependencies

e Each pair of consecutive problem variables is dependent on each other
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Optimal Mixing

GMM
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JRosenbrock (X) = Z [100 (xi+1 - xi) +(1=x;) ]
i=0

Next population
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Procedure

e LT =/1,31//0,21//0,1,2,3 | 1
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e ILS=|3/30//301 30,12 1‘(?@-)
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Rosenbrock ( 10 times / Dimension: 3 ~ 10)
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