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Research Contribution

- Developed Algorithm: CE-CMAES
- Sequential execution of two meta-heuristic optimization methods

- Cross Entropy (CE)[1] Method for Global exploration of the search space in the
initial 50% of total iterations. CE method has very fast convergence characteristic
which makes it perfectly suitable for global exploration.

- Covariance Matrix Adaption Evolution Strategy (CMAES)[2] for Local
exploitation of the search space in the remaining 50% of total iterations. CMAES
has adaptive step-length mechanism to generate new children as compared to
other methods. This property reduces the chances of algorithm getting stuck in
local minima and search space is effectively locally exploited. But large size of
Covariance matrix increases execution time.

« Thus, hybridization of CE and CMAES provides better sub-optimal solutions with
large execution time.
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