
Epoch 1:

Epoch 2:

Epoch 𝒎:

……

UE: choose 𝒙𝟏 that minimizes the surrogate model of 𝒇(𝒙)

UE: choose 𝒙𝟑 that minimizes the surrogate model of 𝒇(𝒙)

LE: choose 𝒙𝟐 that minimizes the surrogate model of 𝒇(𝒙) + 𝒄(𝒙, 𝒗𝟐)

UE: the last 
iteration

LE:  the first 𝒎− 𝟏
iterations

Epoch Length: 1

Epoch Length: 2

Epoch Length: 𝒎

𝑣$ = 𝑎𝑟𝑔𝑚𝑖𝑛%!{𝑓 𝑥& + 𝜀&|𝑡 = 1}

𝑣! = 𝑎𝑟𝑔𝑚𝑖𝑛"!{𝑓 𝑥# + 𝜀#|𝑡 = 1, … ,
𝑚(𝑚 − 1)

2 }


