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Abstract
Trajectory based methodology was proposed by Chiang and Chu (1996) and can be used to identified all local extremes in an experimental region. In Trajectory based methodology, we iterative to find a local extreme by a gradient type method, and then to search a decomposition point as the next starting point. However, it might take too much cost in searching decomposition points, especially when the computational cost of function evaluation is very high. Here in order to save the computational cost, a surrogate-assisted method is proposed. The basically idea is to build an inexpensive surrogate surface in a neighborhood of an identified local extreme point, and then the decomposition point search is accomplished on this surrogate surface instead of the true response function. Several numerical experiments are used to demonstrate the performance of this new surrogate-assisted method.
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