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A method is presented for ﬁnding the global maximum of a Lipschitzian function f(x) (with Lipschitz
constant K) over a cube Ai ≤ xi ≤ Bi , i = 1, 2, ..., N in RN (xi is the i-th coordinate of x). Like a number
of previously known methods, this one constructs a sequence of points x0 , x1 , ..., xn , ..., starting from an
arbitrary point x0 in the cube, such that xn+1 is a global maximizer of Fn (x) = min{Kx − xj | + f (xj ) :
j = 0, 1, ..., n} over the cube (it is proved in the paper that any cluster point of such a sequence is a global
maximizer of f, though the fact has been known previously). The main diﬃculty with this approach is
how to ﬁnd a global maximizer of a function of the form F (x) = min{K|x − xj | + hi : i = 0, 1, ..., m}.
Starting from the observation that the graph of F is the intersection of a number of conical surfaces,
the author establishes that any point of the graph which corresponds to a relative maximum must be a
solution to a system of N linear equations (in N + 1 variables x1 , ..., xN , z) and a quadratic equation.
She then proposes to compute the solutions of all such systems of equations in order to chose the global
maximizer.
The algorithm seems to be eﬃcient only for N very small. Actually, the computational experience is
reported only for functions of two variables.
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