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[Background] With algorithmic differentiation, it has become possible to perform optimization
computations using piecewise differentiable functions as their mathematical model.

[Goall Implementing algorithmic differentiation at non-differentiable points of functions including
absolute operations, we will develop optimization methods for piecewise differentiable functions.
[Plan] (1) Improvement of software system for functions with absolute operations, (2) Numerical
experiments on optimization problems with max/min operations, (3) Systematic treatment of
absolute and square root operations at their non-differentiable points, (4) Computation of higher
derivatives for functions with absolute operations.

[Result] Organizing NII Shonan Seminar 125 as one of organizers. Proposing a group of piecewise

differentiable functions at a workshop on numerical computations with guaranteed accuracy.
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