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Zum Thema: Numerical optimization with computational errors

Abstract: The talk consists of two parts. In the first part we analyze the behavior of Weiszfeld’s me-
thod for solving the Fermat–Weber location problem. It is shown that the algorithm generates a good
approximate solution, if computational errors are bounded from above by a small positive constant.
Moreover, for a known computational error, we find out what an approximate solution can be ob-
tained and how many iterates one needs for this. In the second part we consider the convergence of
the subgradient method to a solution of a variational inequality, under the presence of computational
errors.
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