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APPENDIX
PSEUDO-CODE FOR THE SIMULATED ANNEALING

ALGORITHM

Data: Tstart, Tmin, maxtimes, Tdescent, λ
Result: Xresult

Initialization;
Xresult=[0 0 0 0];
x=[1 0 0 0];
while ((T > Tmin)&(times < maxtimes)) do

X1=S(j,:);
if (j==a) then

x=change(x, λ);
adjust(x,s,j);

end
df=F(M,M1,M2,M3,M4,X1)-F(M,M1,M2,M3,M4,X);
if (if(df <0)) then

X = X1;
if (F(M,M1,M2,M3,M4,X1)-
F(M,M1,M2,M3,M4,Xresult))< 0
then

Xresult=X1;
end
X1=S(j+1,:);
times=0;

else
if (rand()< edf/t ) then

X = X1;
X1=S(j+1,:);
times=0

end
end
times=times+1;
T = Tdescent ∗ T

end
Algorithm 1: Simulated annealing algorithm


