Global optimization of Lipschitz functions: convergence and methods

1. Additional details for the experimental setup

The test functions of the benchmark are described in Table 1. Table 2 reports the the source of the implementations of the
algorithms.
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Table 1. Description of the test functions of the benchmark. Dash symbols are used when a value could not be calculated.

Library Algorithms
The CMA 1.1.06 package (Hansen, 2011) CMA-ES
NLOpt Library (Johnson, 2014) CRS, DIRECT, MLSL
BayesOpt Library (Martinez-Cantin, 2014) BayesOpt

Table 2. Source of the implementations of the algorithms used for comparison.
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