THE ALGORITHM
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2. Construct 
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3. Apply the optimization procedure 
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to obtain the mapping parameters.

4. Construct the surrogate model
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5. Obtain the suggested step 
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6. If 
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7. Update 
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8. If the stopping criterion is satisfied stop.

9. Set i=i+1 and go to step 2.
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SOME USEFUL NOTATIONS

( :      The independent parameter
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:   Vector of fine model parameters
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:    Vector of surrogate model parameters
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COARSE AND FINE MODELS
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THE SURROGATE MODEL
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INTERMEDIATE BLOCK (a)
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MINMAX OPTIMIZATION OF THE COARSE MODEL
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INTERMEDIATE BLOCK (b)
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EXTRACTING THE MAPPING PARAMETERS
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INTERMEDIATE BLOCK (c)
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MINMAX OPTIMIZATION OF THE SURROGATE MODEL
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