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(57) Abstract: The present invention enables finding of the solution of an optimization problem while suppressing the
amount of calculation. An optimization problem reformulation unit 130 reformulates the optimization problem to be solved
to an optimization problem in which the constraints on discrete variables and constraints on continuous variables are
separated. A discrete variable optimization unit 160 fixes continuous variables to a certain point and optimizes discrete
variables in the reformulated optimization problem. A continuous variable optimization unit 180 fixes discrete variables
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to a certain point and optimizes continuous variables in the reformulated optimization problem. A link changing unit
200 changes, in the reformulated optimization problem, a link coefficient that represents the influence of terms in which
discrete and continuous variables are multiplied. A management unit 150 repeats each processing in the discrete variable
optimization unit 160, the continuous variable optimization unit 180, and the link changing unit 200 until a predetermined
stopping condition is satisfied.
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