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1. no monotone projected gradient
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1. Fitness Function

2. Differential Evolution

3. Particle swarm algorithm
4. Down Jones
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B begin

Tl T s =] "] 2]

Objective function f(x)=-

’ T
X x; = (Xgienns Xni)

T

Generate initial population of 50 fireflies x; (i=1, 2, ..., 50)
Formulate light intensity | so that it is associated with f(x)
While (MaxGeneration=100)

Define absorption coefficient y = 2
for i=1:100 (100 fireflies)
for j=1:100 (100 fireflies)
if (I;=1I5),

move firefly i towards j
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end if
Vary attractiveness with distance r via exp(-'}""z)

Evaluate new solutions and update light intensity
end for j
end for i
Rank the fireflies and find the current best
end while
Post-processing the results and visualization

E end
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