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Abstract:

In this talk, we present a new technique for

finding local minima of computationally
expensive functions with numerical noise.
Such functions arise in many areas of applied
mathematics, including joint work with
biologists as the US National Renewable
Energies Lab. We present an overview of
previous techniques used to solve such
problems, highlighting the most successful
techniques which use surrogate models 1n a
trust-region framework. Though such models
are typically of the interpolation or
least-squares  variety, we  propose a
weighted-regression model which we believe
will provide quicker convergence. Various
techniques for calculating weights are outlined,
some of which have encouraging performance
on benchmark problems.
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