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ABSTRACT

This thesis proposes a novel feature selection and claggsficmethod employing
evolving spiking neural networks (eSNN) and evolutionalyoathms (EA). The
method is named the Quantum-inspired Spiking Neural NetWQiSNN) frame-
work. QiSNN represents an integrated wrapper approach.vAlutonary process
evolves appropriate feature subsets for a given classificeask and simultaneously
optimises the neural and learning-related parameterseohétwork. Unlike other
methods, the connection weights of this network are detexchby a fast one-pass
learning algorithm which dramatically reduces the tragniime. In its core, QiISNN
employs the Thorpe neural model that allows the efficienutation of even large
networks.

In QISNN, the presence or absence of features is represbptadstring of con-
catenated bits, while the parameters of the neural netwarkcentinuous. For the
exploration of these two entirely different search spaaasyvel Estimation of Dis-
tribution Algorithm (EDA) is developed. The method maimtsa population of prob-
abilistic models specialised for the optimisation of eith@aary, continuous or het-
erogeneous search spaces while utilising a small andivgsét of parameters. The
EDA extends the Quantum-inspired Evolutionary Algoriti@EA) proposed by Han
and Kim (2002) and was named the Heterogeneous Hierardfimdd| EDA (hHM-
EDA). The algorithm is compared to numerous contemporatyrogation methods
and studied in terms of convergence speed, solution qualidyrobustness in noisy
search spaces.

The thesis investigates the functioning and the charatiesiof QiISNN using both
synthetic feature selection benchmarks and a real-worde study on ecological
modelling. By evolving suitable feature subsets, QiSNN i§icemtly enhances the
classification accuracy of eSNN. Compared to numerous otiatuife selection tech-
niques, like the wrapper-based Multilayer Perceptron (il the Na/e Bayesian
Classifier (NBC), QiISNN demonstrates a competitive classifinadnd feature se-
lection performance while requiring comparatively low qartational costs.
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INTRODUCTION

The human brain is a highly complex and dense network camgist approximately
100 billion (10*!) interconnected elementary processing units called msurbhese
neurons can communicate with each other through the exehainghort electrical
pulses, which are also referred to as spikes. Motivated &ylésire to better under-
stand the truly remarkable information processing cafiggslof the brain, numerous
biologically plausible mathematical models have been ldgesl in recent decades.
Traditional artificial neural networks (ANN) assume that tleural code used for an
information exchange between neurons is based on theiageeate of spike emis-
sion. This is modelled as a propagation of continuous viegatoom one processing
unit to the next. Increasing evidence from recent neurdéegioal experiments sug-
gests that the exact timing of spikes plays a key role in thealénformation pro-
cessingcf. e.g.the early seminal work by Wiersma (1951) and by Segundo, ®loor
Stensaas, and Bullock (1963), but also the more recent discuabout spike and
rate codes in Gerstner (1999).

Due to the decreasing costs of computational resources ownplex and bio-
logically plausible connectionist models have been dgesdonamely spiking neural
networks (SNN)cf. e.g.(Maass, 1999) for an introduction and (Gerstner & Kistler,
2002b) for a comprehensive standard text on the subjecselim@dels use trains of
spikes as internal information representation rather tdostinuous variables. Maass
argues that SNNs have at least similar computational poovtret traditional ANN,
such as the multi-layer perceptron (MLP) derivatives dewetl by Rumelhart, Hin-
ton, and Williams (1986). Nowadays many studies attemptsi spiking neural
networks for practical applications, some of them demaisty very promising re-
sults in solving complex real world problems. Substantiaigpess has been made
in areas such as speech recognition (Verstraeten, Schma@stroobandt, 2005),
learning rules (Bohte, Kok, & Pour 2002), associative memory (Knoblauch, 2005),
and function approximation (lannella & Kindermann, 20@6)name just a few.



INTRODUCTION

An evolvingspiking neural network (eSNN) architecture was propos€diysoski,
Benuskova, & Kasabov, 2006a). The eSNN belongs to the farhiivolving Con-
nectionist Systems (ECoS), which was first introduced in &bas, 1998a) and
(Kasabov, 1998b). ECoS based methods represent a classstfumire ANN algo-
rithms that modify both the structure and connection weigiithe network as part of
the training process. Due to the evolving nature of the ndt@ad the employed fast
one-pass learning algorithm, the method is able to accumuéormation as it be-
comes available, without the requirement of retrainingrtbevork with previously
presented training data. ECoS methods have a long historyameérous variants
and applications were developed, including fuzzy neurtloeks (Kasabov, 1998c),
self-organising maps (Deng & Kasabov, 2000) and dynanyi@iblving fuzzy sys-
tems (Kasabov & Song, 2002). Additional information aboGES can be found in
the comprehensive text book by Kasabov (2007). The reviesgnted in (Watts,
2009) summarises the latest developments in the ECoS re&sgedrch areas.

The eSNN proposed in (Wysoski et al., 2006a) was initiallgigieed as a vi-
sual pattern recognition system. The classification meihibdilt upon a simplified
integrate-and-fire neural model first proposed in (Thor@97), which was devel-
oped to mimic the information processing of the human eyealidd to a face recog-
nition task, eSNN was reported to have a competitive perdmce when compared to
a number of common pattern recognition methods in the fielgs@Aki, Benuskova,
& Kasabov, 2006b).

Numerous other studies have investigated the eSNN classstently and the
method is well established in the scientific community. Tleaeagyic nature of the
eSNN allows its application to a variety of classificatiomigems. In (Wysoski,
Benuskova, & Kasabov, 2007), eSNN was applied to a text-iexeent speaker au-
thentication problem and tested on the speech part of th&IMd™ audio-visual
database obtained from (Sanderson & Paliwal, 2003). Thelizart of the same
database was later used to study the characteristics diemettension of eSNN.
In (Wysoski, Benuskova, & Kasabov, 2008b) a fast and adaptivki-view pattern
recognition system was proposed, where training sampéggrasented in an on-line
fashion to an eSNN, which in turn is trained to learn différéews of the presented
object. Using a voting mechanism, the system accumulatesmnation over several
views of the test object for the recognition of the test sa®splThe classification
result corresponds to the class label that has received dsevates.

Recently an audio-visual pattern recognition system wapgeed in (Wysoski,
Benuskova, & Kasabov, 2008a), in which the auditory and Visystem developed
in (Wysoski et al., 2007) and (Wysoski et al., 2008b) respelst were combined
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into an integrated architecture that provides a reliablegreauthentication based on
a short video clip. Other applications were presented itti(S®Vysoski, & Kasabov,
2008) where eSNN was used to classify data consisting ofrvaaig wine samples
collected and presented in (de Sousa & Riul Jr., 2002) and &rall, 2004). A com-
prehensive discussion of most results on previous eSNkeckelgork can be found in
the two PhD dissertations of (Wysoski, 2008) and (Solti@®0respectively. These
studies also pointed to the need of optimisation algoritfonghe identification of
adequate feature subsets and eSNN related parameters.

1.1 AIM OF THE STUDY

In order to further improve upon the classification accur@aySNN, this thesis pro-
poses a novel framework that allows the application of eShifeature selection
problems. The extension follows the well known wrapper apph first introduced
in (Kohavi & Sommerfield, 1995) and comprehensively disedsa (Kohavi & John,
1997). The wrapper approach combines a classification rdetlit a generic op-
timisation algorithm, for which Evolutionary Algorithm&A) are commonly used.
The optimisation task for the EA consists in the identificatof an optimal feature
subset, which maximises the classification accuracy datedby the classifier.

In all of the previous studies on eSNN the neural and learpargmeters of the
method were manually fine-tuned in order to achieve satigfglassification results.
The method involves numerous parameters and finding an ppgti® configuration
can quickly become a challenging task. Hencejrdegratedwrapper approach is
proposed here, in which an appropriate feature subset Isesl/oluring an evolu-
tionary process, whilsimultaneouslyhe neural and learning-related parameters of
eSNN are optimised.

We note that the connection weights of the neural networknateubject to the
evolutionary optimisation. Instead, the weights are algdithrough the use of an
efficient one-pass learning algorithm that was developguhasof the eSNN archi-
tecture.

Self-adapting parameters promote the straight forwardicgimn of eSNN to
other problem domains, since only limited expert knowledgeequired to config-
ure the method for a specific task. Furthermore, an impronewfahe classification
performance is expected, since the method can rely on amigptil set of parame-
ters. More specifically, the framework is able to effectyvaloid poor classification
results that are often the consequence of the choice of inpppte parameter con-
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Figure 1.1: Schematic illustration of the historical evolution of the evolving sgikiaural
network (eSNN) architecture. Based on eSNN a number of applicatiors we
developed, especially in the context of visual, auditory and taste recagnitio
problems. This thesis proposes an integrated feature and parameter djtimisa
method following the wrapper approach with eSNN in its core.

figurations by the experimenter. This characteristic bexpparticularly handy, if the
method is used for the purpose of data mining &ndwledge discoverypn an area
that is not related to SNN. In the context of an increasingamof interdisciplinary
research, self-adaptation is a highly desired propertywpfmaethod.

The integration of the proposed extension of eSNN in theecdrdf current re-
search in this area, along with the historical evolution 8N&l based systems, is
outlined in Figure 1.1. As described above, the developroEeBENN was motivated
and influenced by a number of previous studies in the areaikihgmeural models,
neural encoding and evolving connectionist systems.

For the proposed extension of eSNN the need for state-e&theptimisation
methods arises. The simultaneous exploration of two @iffesearch spaces is re-
quired: While the feature search space is represented biyng sfrconcatenated bits,
where each bit encodes the presence/absence of the comespdeature, the pa-
rameter space of eSNN is a continuous one. The situaticligsrited in Figure 1.2.
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cialised evolutionary algorithm evolves a combined solution consisting of a bi-

nary and a real-valued sub-component, which represent a featosetqlSS)
for a data sample and a parameter configuration for an eSNN classifiecres

tively. The quality of this combined solution is evaluated by determining the

classification accuracy of eSNN on a set of test samples. The studipps\ae
heterogeneous evolutionary optimisation methddtbe dashed rectangle in the
figure).

Given a specific data set, samples are selected and for edbbrofa feature sub-
set is extracted using a bit mask in which each bit represesiagle feature. The
quality of this feature subset is then evaluated by the eSldBkification method,
which is configured using a specific parameter set,a vector of real values. The
guality measure for both the bit mask and the parameter agmatign is used as the
fitness criterion for an evolutionary algorithm, which inmiyproposes a new candi-
date solution. This solution consists of a binary and a oowtus sub-component,
that represent a bit mask and a parameter set respectivedyprbcess iterates until
a termination criterion is met.

Thus, the aim of this study is to develop an extension of eSd{NHe domain of
feature selection by means of a heterogeneous optimisagtimod. The optimisation
algorithm has to be developed and studied with the specifigS@n a state-of-the-
art performancen terms of convergence speed and solution quality, a cdtiveet
robustnessn noisy search spaces, andraall set of parameteiia order to promote
its straight forward application to a given problem. Furthere, the proposed al-
gorithm should not rely on any eSNN specific characteridtied may prevent its
application to more general optimisation problems. Thapprty allows an efficient
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mechanism for replacing the classification method with nameanced techniques
that may be developed in future.

An additional goal of the thesis is thetegration of the developed method into
the context of current research on evolutionary computagiod a comprehensive
experimental elaboration on its similarities and differesnwhen compared to similar
algorithms in the field.

Finally, the thesis aims tcomparethe extended eSNN based feature selection
method to some already established algorithms in this relsesrea. In order to
emphasise on thienowledge discovergspect of the method, a real-world case study
on an ecological modelling problem is undertaken. Dr. Suenéfofrom the Centre
for Bioprotection at Lincoln University, Christchurch, Neve&and, was invited as
an advisor and scientific expert in this research area.

1.2 RESEARCH OBJECTIVES

Considering the fact that an original agénericoptimisation method is required
for the proposed feature selection framework, the tasklisigfo the separate de-
velopment of a novebinary and a novektontinuous optimisation algorithmBoth
methods may be applied independently to either combiratori numerical opti-
misation problems. The appropriate combination of the twtinaisers results in a
hybrid algorithm, which is finally employed in the desiredemsion of eSNN to the
feature selection domain.

Based on the above considerations, the following list ofaegdeobjectives is de-
rived.

1. Development of a binary and a continuous optimisationhoatthat can be
hybridised to form a heterogeneous optimisation algoritfiims would allow
the extension of an eSNN classifier towards an integrateédrieand parameter
optimisation framework following the wrapper approach.

2. Comprehensive experimental analysis of the optimisatiethods in terms of
their suitability for real-world applications with expiidocus on robustness,
performance and scalability.

3. Integration of the proposed methods into the correspondisearch commu-
nity through experimental comparison to related algorghmthe field.

4. Comparison of the developed eSNN based feature selecaimework to other
feature selection methods.
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5. Demonstration of the applicability of the developed feavork for real-world
problems through a case study from ecological modelling.

1.3 THESIS STRUCTURE

The structure of the thesis follows the research objecfivesented in the previous
section and is outlined below.

CHAPTER 2  This chapter reviews current developments in the areaikingp
neural networks by providing background information onldigacal neurons and
their mathematical models, along with neural encodingtesgias, learning algo-
rithms and applications. A specific emphasis is put on thetfaning of the eSNN
classification method and the principles of various eSNNebasgpplications. Fur-
thermore, the chapter addresses open problems of eSNN avidgs an overview
of previously proposed heterogeneous optimisation glyos.

CHAPTER 3 In line with the presented research objectives, a novedghilis-
tic binary optimisation method is developed. It improvesm@n earlier proposed
gquantum-inspired evolutionary algorithm (QEA) introddda (Han & Kim, 2002).
Due to its significantly different behaviour the method isaduced as the Versatile
QEA (VQEA). The method is compared to the original QEA andaditional genetic
algorithm on a variety of benchmark problems.

CHAPTER 4  This chapter integrates VQEA proposed in chapter 3 intor¢he
search field of evolutionary computation by systematicaditablishing vVQEA as an
original algorithm belonging to the family of Estimation Dfstribution Algorithms
(EDA). The characteristics and specifics of VQEA are hidtikgl and the method
is compared to a number of similar EDA using several benchmesblems. This
chapter also addresses the questibiy vVQEA performs well.

CHAPTER 5 The capability of an optimisation method to handle noisynarc-
curate information obtained from the fitness criterion iseyally regarded as a very
important pre-condition for a successful application @f thethod to real world stud-
ies. Thus, the robustness of VQEA to noise in comparisonverakdifferent EDAs
is extensively investigated in this chapter.

v
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CHAPTER 6 A continuous version of VQEA is proposed and investigate o
state-of-the-art benchmark suite and compared to five ogoaeary, highly compet-
itive numerical optimisers. Specific characteristics drarbbustness of the method
are studied. Furthermore, guidelines for the configuradfgmarameters are derived.

CHAPTER 7 A hybrid version of the two previous algorithms is presedntéhe
suitability of this heterogeneous optimiser is demonsttatn a benchmark problem
and compared to a variety of related evolutionary algorgh@uidelines for the con-
figuration of parameters are derived. Similarities andedéhces to co-evolutionary
methods are discussed.

CHAPTER 8 Using the novel heterogeneous optimiser, the eSNN aothiteis
extended towards the domain of feature selection and paeamatimisation follow-
ing the wrapper approach. An experimental comparison hexivtlee proposed and
traditional methods is undertaken. Key principles of th®ased feature selection
are discussed.

CHAPTER 9 Asademonstration of the inherent suitability of the egshe SNN

architecture, the method is applied on a ecological madgliroblem. The experi-
mental results are validated by Dr. Sue Worner, who is arogol expert from the
Centre for Bioprotection at Lincoln University, Christchuy&ew Zealand.

CHAPTER 10 Conclusions are drawn and future directions for reseagchigen.

1.4 PUBLICATIONS

The material presented in this thesis was partially pubtisin a number of peer-
reviewed international conference and journal articles:

e M. Defoin Platel, S. Schliebs, N. Kasabov, A versatile quaminspired evo-
lutionary algorithm, CEC 2007, IEEE Congress on Evolutior@oynputation,
pp.423-430, 25-28 Sept. 2007

e M. Defoin Platel, S. Schliebs, N. Kasabov, Quantum-IngpiEsolutionary
Algorithm: A Multi-model EDA, IEEE Transactions on Evolatiary Compu-
tation, vol 13 , issue 6, pp.1218 - 1232, 2009
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S. Schliebs, M. Defoin Platel, N. Kasabov, Integrated Featund Parameter
Optimisation for an Evolving Spiking Neural Network, in: Noeppen, N.

Kasabova and G. Goghill (eds) Advances in neural infornmapoocessing,
Proc. of ICONIP 2008, Auckland, Springer LNCS, pp.1229-128%9

S. Schliebs, M. Defoin Platel, S. Worner, N. Kasabov, Iraéen Feature
and Parameter Optimisation for Evolving Spiking Neuralwaks: Explor-
ing Heterogeneous Probabilistic Models, Neural Netwovkt22, issues 5-6,
pp.623-632, 2009

S. Schliebs, M. Defoin Platel, S. Worner, N. Kasabov, Quantospired Fea-
ture and Parameter Optimisation of Evolving Spiking Nedetworks with a
Case Study from Ecological Modelling, Proc. of Internatiod@int Confer-
ence on Neural Networks, Atlanta, Georgia, USA, pp.2838222009

S. Schliebs, Heterogeneous Probabilistic Models for Gpttion and Mod-
elling of Evolving Spiking Neural Networks, Proceedingstbé 8th New
Zealand Computer Science Research Student Conference, §u@hjinNew
Zealand, 2010

S. Schliebs, M. Defoin Platel, N. Kasabov, Integrated Featund Parameter
Optimisation based on Evolving Spiking Neural Networkgetnational Jour-
nal of Neural Systems, accepted for publication, 2010

S. Schliebs, M. Defoin Platel, N. Kasabov, Integrated Featund Parameter
Optimization for an Evolving Spiking Neural Network: A Parater Analysis,

Proc. of International Joint Conference on Neural NetwdBescelona, Spain,
accepted for publication, 2010
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SPIKING NEURAL NETWORKS - A REVIEW

The next few sections review recent developments in the afrespiking neurons
and summarise the main contributions to the research fietdt $ome background
information about the functioning of biological neurongjigen. Then the most im-
portant mathematical neural models are discussed, alahgwural encoding tech-
niques, learning algorithms and applications of spikingronas. The functioning of
the eSNN classification method is presented in detail angriheiples of numerous
eSNN based applications are highlighted and discussedhdfarore, the chapter
addresses a number of open problems of the eSNN methodlyFarabverview of
previously proposed heterogeneous optimisation algostis provided.

2.1 BIOLOGICAL NEURONS, ELEMENTARY NOTIONS AND CONCEPTS

The brain is arguably the most complex organ of the human.dodgntains approx-
imately 10!* neurons, which are the elementary processing units of thie.bFhese
neurons are interconnected and form a complex and very densal network. On
average one cfnof brain matter contains0* cell bodies and several kilometres of
“wire”, i.e. connections between neurons in the form of branching cedinskons.
Like most cells in the human body, neurons maintain a certairconcentration
across their cell membrane. Therefore the membrane centampumps which ac-
tively transport sodium ions from the intra-cellular to thdra-cellular liquid. Potas-
sium ions are pumped in the opposite direction from the datt the inside of the
cell. Additional to the ion pumps, a number of specialiseotgins, so called ion
channels, are embedded in the membrane. They allow a sloawdnftow of sodium
ions into the cell, while potassium ions leak outwards i@ éxtra-cellular liquid.
Thus, the ion streams at the channels have opposite dinedtidhe ion pumps. Fur-
thermore, since both ion streams differ in their strengihslectrical potential exists

10
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neuron is the soma containing the genetic information, the dendrites and the axo

which are responsible for the reception and emission of electrical sigdigisal
transmission occurs at the synapse between two neurons, see tegtdived
explanations. Figure was released into public domain at http://wikipedia.org.

across the cell membrane. The inside of the cell is neggtorerged in relation the
extra-cellular liquid. The membrane is polarised whichisitesting condition of the
neuron.

A large variety of neural shapes and sizes exist in the brAitypical neuron is
illustrated in Figure 2.1. The central part of the neuronalbed the soma, in which
the nucleus is located. It contains the genetic informatibtine cell,i.e. the DNA,
from which genes are expressed and proteins constructedrdanportant for the
functioning of the cell. The cell body has a number of celblaanch-like extensions
known as dendrites. Dendrites are specialiseddoeivingelectrical signals from
other neurons that are connected to them. These signale@tegsiises of electrical
activity, also known as spikes or action potentials. If arnaus stimulated by the
spike activity of surrounding neurons and the excitatiostisng enough, the cell
triggers a spike. The spike is propagated via the axon, atlangvire-like extension
of the cell body, to the axonal terminals. These terminalsiin are connected to
the dendrites of surrounding neurons and allow the tramdferformation from one
neuron to the other. Thus an axon is responsiblesédinginformation to other
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neurons connected to it. An axon may be covered by myelintsbdhat allow a
faster propagation of electrical signals. These sheathasamsulators and prevent
the dissipation of the depolarisation wave caused by anrglakcspike triggered in
the soma.

Information exchange between two neurons occurs at a sgnabh is a spe-
cialised structure that links two neurons together. A sgeais illustrated in the
upper middle part of Figure 2.1. The sending neuron is calledsynaptic neuron,
while the neuron receiving the signal is called post-syicapgbending information
involves the generation of an action potential in the sonth®pre-synaptic cell. As
described above, this potential is propagated throughxbe af the neuron to the
axonal terminals. These terminals contain the synapsesichwieurotransmitter
chemicals are stored. Whenever a spike is propagated thtbegxon, a portion
of these neurotransmitters is released into a small gapeeetthe two neurons also
known as the synaptic cleft. The neurotransmitter diffuststhe cleft and interacts
with specialised receptor proteins of the post-synapticore The activation of these
receptors causes the sodium ion channels to open, whichinrré¢gults in the flow
of sodium ions from the extra-cellular liquid into the paestaptic cell. The ionic
concentration across the membrane equalises rapidly andeimbrane depolarises.
Immediately after the depolarisation the potassium chigropen. As a consequence
potassium ions stream outside the cell, which causes tphelagisation of the mem-
brane. The process of de- and re-polarisatian, the action potential, lasts only
around 2ms, which explains the name spike or pulse.

A synaptic transmission can be either excitatory or inbityitdepending on the
type of the transmitting synapse. Different neurotrantrstand receptors are in-
volved in excitatory and inhibitory synaptic transmissaespectively. Excitatory
synapses release a transmitter called L-glutamate anéaserthe likelihood of the
post-synaptic neuron triggering an action potential felfay stimulation. On the
other hand, inhibitory synapses on the other hand, release@transmitter called
GABA and decrease the likelihood of a post-synaptic poaénti

The efficacy of a synapsee. the strength of the post-synaptic response due to the
neurotransmitter release in the synapse, is not fixed. Tdrease or decrease of the
efficacy of a synapse is callesgnaptic plasticityand it enables the brain to learn and
to memorise. Several different possibilities exist to awpbsh synaptic plasticity.
One way is to change the time period of receptor activity enghst-synaptic neuron.
Longer periods of receptor activity cause the ion chanmelsrhain open for a longer
time, which in turn results in a larger amount of ions flowingpi the post-synaptic
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cell. Thus, the post-synaptic response increases. Shaodpeof receptor activity
have the opposite effect.

Another way to change the synaptic efficacy is to increaseoredse the number
of receptors, which would have a direct impact on the numbepened ion channels
and as a consequence on the post-synaptic potential. THgtssibility is a change
of the amount of neurotransmitter chemicals released hcsynaptic cleft. Here
larger/smaller amounts would increase/decrease the sgmdicacy.

Comprehensive information and details about the strucfuretions, chemistry
and physiology of neurons can be found in the standard tesk lom the matter
by Kandel (2000).

2.2 MODELS OF SPIKING NEURONS

The remarkable information processing capabilities oftiren have inspired nu-
merous mathematical abstractions of biological neuropkii®y neurons represent
the third generation of neural models, incorporating thecepts of time, neural and
synaptic state explicitly into the model (Maass, 1997). liEaatrtificial neural net-
works were described in terms of mean firing rates and usetihcous signals for
transmitting information between neurons. Real neuronsghier, communicate by
short pulses of electrical activity. In order to simulatel aescribe biologically plau-
sible neurons in a mathematical and formal way, severadmdifft models have been
proposed in the recent past. Figure 2.2 illustrates scheatigtthe mathematical
abstraction of a biological neuron.

Neural modelling can be described on several levels of attshn. On the micro-
scopic level, the neuron model is described by the flow of thnsugh the channels
of the membrane. This flow may, among other things, depentepresence or ab-
sence of various chemical messenger molecules. Modelssdetel of abstraction
include the Hodgkin-Huxley model (Hodgkin & Huxley, 1952)dthe compartment
models that describe separate segments of a neuron by aigetcodquations.

On the other hand, the macroscopic level treats a neuron asiageneous unit,
receiving and emitting spikes according to some definednatedynamics. The
underlying principles of how a spike is generated and caitieough the synapse,
dendrite and cell body is not relevant. These models arediipiknown under the
term integrate-and-fire models.

In the next sections the major neural models are discusskthair functions are
explained. Since the macroscopic neuronal models are rataeant for this thesis,
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electrical stimulation in form of spikes through a number of connected pre-
synaptic neurons. The efficacy of a synapse is modelled in the forrmapsg
weights. Most models focus on the dynamics of the post-synaptic poteniyal on
Output spikes are propagated via the axon to connected post-synaptinge

the focus of the survey is put on these models. The only nooms model presented
here is the Hodgkin-Huxley model, due to its high signifieafar the research area
of neuroscience.

2.2.1 Hodgkin-Huxley Model

This model dates back to the work of Alan Lloyd Hodgkin and fevd Huxley in
1952 where they performed experiments on the giant axon ghia gHodgkin &
Huxley, 1952). Due to the significance of their contributionneuroscience, both
received the 1963 Nobel Price in Physiology and Medicinee iodel is a detailed
description of the influences of the conductance of ion chnon the spike activity
of the axon. The diameter of the squid’s giant axon is appnaely 0.5mm and is
visible to the naked eye. Since electrodes had to be insgrtedhe axon, its large
size was a big advantage for biological analysis at that.time

Hodgkin and Huxley discovered three different ion currémts neuron: a sodium,
potassium and a leak current. Voltage-dependent ion chewcoatrol the flow of
ions through the cell membrane. Due to an active transpachar@sm, the ion con-
centration within the cell differs from that in the extrafatar liquid, resulting in
an electrical potential across the cell membrane. In thénemaatical model such a
membrane is described as an electrical circuit consistigoapacitor, resistors and
batteries that model the ion channelk, Figure 2.3. The current at a timet splits
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Figure 2.3: The schematic illustration of the Hodgkin-Huxley model in the fdremaelec-
trical circuit according to (Hodgkin & Huxley, 1952). The model regms the
biophysical properties of the cell membrane of a neuron. The semipelercsb
membrane separates the interior of the cell from the extra-cellular liquid asd th
acts as a capacitor. lon movements through the cell membrane (in both directions
are modelled in the form of (constant and variable) resistors. In theatiatre
conductance of the resistafs, = 1/R, is shown. Three ionic currents exist: A
sodium current (Na ions), potassium current (K ions) and a small deaiarrent
(L) that is primarily carried by chloride ions.

into the current stored in the capacitor and the additionalents passing through
each of the ion channels:

(1) = Leaglt) + Y Ii(t) (2.1)

where the sum runs over all ion channels.
Substitutinglcap(t) = Cdu/dt by applying the definition of the capacitan€e=
Q/u, where( is the charge and the voltage across the capacitor leads to

cdu > I(t) + I(t) (2.2)

As mentioned earlier, in the Hodgkin-Huxley model threedbannels are modelled:
A sodium current, potassium current and a small leakage=sicuthat is primarily
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Va G,
* | (inmv) | (in mS/ent) ! % (u) Polu)
Na| 115 120 N | soticonT | 0.125exp(—g)
K | —12 36 M| eeonT | 4ep(—15)
L 10.6 0.3 h 0.07 eXp(_Qu_o) exp(3—%).1u)+1

Table 2.1: Parameters of the Hodgkin-Huxley model. The membrane capeacitafi =
uFlc?. The voltage scale is shifted in order to have a resting potential of zero.

carried by chloride ions. Hence the sum in Equation 2.2 ctsgf three different
components that are formulated as

Z Ii(t) = Gnam®h(u — Vivg) + Grn*(u — Vie) + Gr(u — Vi) (2.3)
P

whereVy,, Vx andV; are constants called reverse potentials. Variablgs and

Gk describe the maximum conductance of the sodium and potassiannel re-
spectively, while the leakage channel is voltage-indepahdith a conductance of

G . The variablesn, n andh are gating variables whose dynamics are described by
differential equations of the form

% = am(u)(1 = m) — Bu(w)m (2.4)
il an(u)(1 —n) — Bu(u)n (2.5)
h

il ap(u)(1 = h) — Br(u)h (2.6)

2.7)

wherem and h control the sodium channel and variablehe potassium channel.
Functionsa, and 3., wherez € {m,n,h}, represent empirical functions of the
voltage across the capacitorthat need to be adjusted in order to simulate a specific
neuron. Using a well parametrised set of the above equatitodgkin and Huxley
were able to describe a significant amount of data collected éxperiments with the
giant axon of a squid. The discovered parameters of the nasdejiven in Table 2.1
The dynamics of the Hodgkin-Huxley model are presented guté 2.4. For the
simulation, the parameter values from Table 2.1 are udilide membrane is stim-
ulated by a constant input curreft = 7uA, switched on at timé = 10ms for a
duration of 70ms. The current is switched off at time= 80ms. Fort < 10ms,
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Figure 2.4: Evolution of the membrane potentiafor a content input currenk, using the
Hodgkin-Huxley model. The current is switched on at time= 10ms for a
duration of 70msc¢f. lower diagram. The stimulus is strong enough to generate
a spike train across the cell membrane (upper diagram). As soon as the inpu
current vanishes/( = 0), the electrical potential returns to its resting potential
(u = 0).

no input stimulus occurs and the potential across the mamlstays at the resting
potential. Forl0 < ¢ < 80 the current is strong enough to generate a sequence of
spikes across the cell membrane. At time- 80ms and input currenf = 0, the
electrical potential returns to its resting potential.

Additional reading on the Hodgkin-Huxley model can be foumdhe excellent
review of Nelson and Rinzel (1995), which also summarisesisierical develop-
ments of the model. A guideline for computer simulationshe thodel using the
simulation platform GENESFScan be found in (Bower & Beeman, 1995).

2.2.2 Leaky Integrate-and-Fire Model (LIF)

The Hodgkin-Huxley model can reproduce electrophysi@algmeasurements very
accurately. Nevertheless, the model is computationaliflgand simpler, more phe-
nomenological models are required for the simulation ajéametworks of spiking
neurons. The leaky integrate-and-fire neuron (LIF) may bé#st known model for

1 Acronym forGEneralNEural Sl mulationSystem
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Figure 2.5: The schematic illustration of the leaky integrate and fire model irothedf an
electrical circuit. The model consists of a capacitom parallel with a resistor
R, driven by a currenf = I(R) + Icap

simulating spiking networks efficiently. The model has agldmstory and was first
proposed by Louis Lapicque in 1907, long before the actualhaeisms of action
potential generation were known (Lapicque, 1907). Discussof this work can be
found in (Abbott, 1999) and in (Brunel & Rossum, 2007). Howeviewas Bruce
Knight who introduced the term “Integrate-and-Fire” in (ght, 1972). He called
these models “forgetful”, but the term “leaky” quickly bewsa more popular.

Similar to the Hodgkin-Huxley model, the LIF model is basedtbe idea of an
electrical circuit,cf. Figure 2.5. The circuit contains a capacitor with capaciaii
and a resistor with a resistané& where both”' and R are assumed to be constant.
The current/ (¢) splits into two currents:

I(t) = Ip + Ieap (2.8)

where I, charges the capacitor ang passes through the resistor. Substituting
Icap = C du/dt using the definition for capacity, ang; = u/R using Ohm’s law,
whereu is the voltage across the resistor, one obtains:

— +(C— (2.9)

Replacingr,, = RC yields the standard form of the model:

du
Ty = —u(t) + RI(t) (2.10)

The constant,, is called the membrane time constant of the neuron. Whenkeer t
membrane potential reaches a thresholtl the neuron fires a spike and its potential
is reset to a resting potential.. It is noteworthy that the shape of the spike itself
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Figure 2.6: The figure shows the evolution of the potentiédr a constant input currerdt
using the leaky integrate-and-fire model. The membrane potentsagiven in
units of the threshold). The current is switched on at time= 10ms for a
duration of 70msgf. lower diagram. The stimulus is strong enough to generate
a sequence of spike traind, straight dark arrows. As soon as the input current
vanishes, the potential returns to its resting potential.

is not explicitly described in the traditional LIF model. ®rhe firing times are
considered to be relevant. Nevertheless, it is possibledode the shape of spikes
as well,cf. e.g. (Meffin, Burkitt, & Grayden, 2004).

A LIF neuron can be stimulated by either an external curfgpbr by the synaptic
input current/,,,, from pre-synaptic neurons. The external curtgnj = I...(t) may
be constant or represented by a function of timEigure 2.6 presents the dynamics
of a LIF neuron stimulated by an input currdgt= 1.2. The current is strong enough
to increase the potentialuntil the threshold’ is reached. As a consequence, a spike
is triggered and the potential resetaito= 0. After the reset, the integration process
starts again. At = 80ms, the current is switched off and the potential returngsto i
resting potential due to leakage.

If a LIF neuron is part of a network of neurons, it is usuallymstlated by the
activity of its pre-synaptic neurons. The resulting syrmajpiput current of a neuron
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Figure 2.7: The dynamics of the leaky integrate-and-fire model. The pdtentiereases
due to the effect of pre-synaptic input spikes. If the membrane poterisdes a
thresholdy, a spike is triggeredsf. straight dark arrows. The shape of this action
potential is not explicitly described by the model, only the time of the event is of
relevance. The synapse may have either an inhibitory or an excitatest eff
the post-synaptic potential that is determined by the sign of the synaptic weights

i is the weighted sum over all spikes generated by pre-synaptirons; with firing
()

tlmestj

I(t) = Lyn,(t) = Y _wy; > aft — 1) (2.12)
J f

The weightsw;; reflect the efficacy of the synapse from neuydo neuron:. Nega-
tive weights correspond to inhibitory synapses, while fpasiweights correspond to
excitatory synapses. The time course of the post-synagptiemta(-) can be defined
in various ways. In the simplest form it is modelled by Diradged(z), which has
a non-zero function value far = 0 and zero for all others. Thus the input current
caused by a pre-synaptic neuron decreases/increasestémtigda: in a step-wise
manner. More realistic models often employ different fumts usually in the form
xexp (—x), which is typically referred to as amfunction.

In Figure 2.7, a LIF neuron is stimulated by a spike train fieingle pre-synaptic
neuron. The post-synaptic current is modelled in the forma &firac pulse as de-
scribed above. This results in a step-wise increase of teegymaptic potential. If
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the potential reaches the threshéld spike is triggered and the potential resets. Due
to its simplicity, many LIF neurons can be connected to foangé networks, while
still allowing an efficient simulation.

Extensive additional information about the LIF model cariduend in the excellent
text book by Gerstner and Kistler (2002b) and in the two receviews by Anthony
N. Burkitt, (Burkitt, 2006a) and (Burkitt, 2006b).

2.2.3 lzhikevich Model

Another neural model was proposed by Izhikevich (2003).s Ibased on the the-
ory of dynamical systems. The model claims to be as bioldigigdausible as the
Hodgkin-Huxley model while offering the computational gollexity of LIF models.
Depending on its parameter configuration, the model represldifferent spiking and
bursting behaviours of cortical neurons. Its dynamics areed by two variables:

dv

ol 0.04v* 4+ 5v + 140 —u + I (2.12)
d
d—? = a(bv —u) (2.13)

wherewv represents the membrane potential of the neuromaisda membrane re-
covery variable, which provides negative feedback:fotf the membrane potential
reaches a thresholtl= 30mV, a spike is triggered and a reseticdndu occurs:

. vV <~ C
if v >30mV, then { (2.14)
u — u+d

Variablesa, b, ¢, d are parameters of the model. Depending on their settingga la
variety of neural characteristics can be modelled. Eachrpater has an associated
interpretation: Parameterrepresents the decay rate of the membrane potehil,
the sensitivity of the membrane recovery, arehdd reset they andwu respectively.

In Figure 2.8, the meaning of the parameters is graphicaiyagned along with
their effect on the dynamics of the model. For example, if wvanimo produce a
regular spiking neuron, we would set= 0.02, b = 0.25, ¢ = —65 andd = 8. The
figure was generated by a freely available simulation toovisled by Eugene M.
Izhikevich on his websife

More information on this model can be found in the recentlplighed textbook
on dynamical systems in neuroscience (Izhikevich, 2006er&@ are also a number

2 http://lwww.izhikevich.com
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Figure 2.8: The dynamics of the Izhikevich model. Depending on the settintige ga-
rametersa, b, ¢ and d, different neuron characteristics are modelled. The

electronic version of the figure and reproduction permissions are aeagdb
http://www.izhikevich.com.

of articles on the topig;f. e.g.the work on the suitability of mathematical models for
simulation of cortical neurons (Izhikevich, 2004), and thrge-scale simulation of
a mammalian thalamocortical system (Izhikevich & Edeln#2008), which involves
one million neurons and almost half a billion synapses.
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2.2.4 Spike Response Model (SRM)

The Spike Response Model (SRM) is a generalisation of the LIBahand was
introduced by Gerstner and Kistler (2002b). In this mode, $tate of a neuron is
characterised by a single variahle A number of different kernel functions describe
the impact of pre-synaptic spikes and external stimulation, but also the shape of
the actual spike and its after-potential. Whenever the stataches a thresholéd
from below,i.e. u(t) = ¥ anddu(t)/dt > 0, a spike is triggered. In contrast to the
LIF model, the threshold in SRM is not required to be fixed, but may depend on the
last firing timet; of neuroni. For example, the threshold might be increased after the
neuron has spiked (also known as the refractory period) aaaviggering another
spike during that time.

Letu;(t) be the state variable that describes neurairtimet andi; is the last time
when the neuron emitted a spike, then the evolution; @) can be formulated as:

wit) = lt—i)+ > wy Y eyt —it— 1)
J

!
+/ r(t —t,8) Loy (t — s)ds (2.15)
0

wheret§f) are the firing times of pre-synaptic neurofjswhile w;; represents the
synaptic efficacy between neurgmands.

Functionsn, € andx are response kernels. The first kernglis the reset kernel.
It describes the dynamics of an action potential and becomeszero each time a
neuron fires. This kernel models the reset of the staémd its after-potential. A
typical implementation is:

n(t—1t;) = no(Khema(—t__“) (2.16)

T'I”TL

() () s

wheren, = 1 equals the firing threshold of the neuron. The first term ind&qu
tion 2.16 models the positive pulse with a decay rateand the second one is the
negative spike after-potential with a decay ratewhile K; and K, act as scaling
factors. Functior®(-) is a step function known as the Heaviside function:

0 if s<0

9@%={1if820 (2.17)
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Figure 2.9: Shape of the response kernglnde. In the left diagram, a spike is triggered
at timet = ¢(/) = 0, which results in the activation of thekernel. The shape
of the spike and its after potential are modelled by this kernel function. In the
right diagram, the neuron receives an input spike at time0 which results in
the activation of the kernel. If no further stimulus is received, the potential
returns to its resting potential.

which ensures that the effect of thekernel is zero if the neuron has not emitted a
spike,i.e.t < t. The shape of this kernel is presented in the left diagranigefrg 2.9.
For the figure K, = 1, K5 = 5, 7, = 0.005 andr,, = 0.01 were used.

The second kernel determines the time course of a post-sgmtential when-
ever the neuron receives an input spike. The kernel depentisedast firing time of
the neurort — ¢ and on the firing times — tgf) of the pre-synaptic neurons Due to
the first dependence the post-synaptic neuron may resptiacedily to input spikes
received immediately after a post-synaptic spike. A typicglementation of this
kernel ise.qg.

. t—t) t—t{)
e(t—t,t—tg-f)) = (eXp (— / ) — exp (— / )) @(t—t;f)) (2.18)
Tm Ts

where©(-) once more corresponds to the Heaviside function, the tworexptial
functions model a positive and a negative pulse with theesponding decay rates,
andt§f) is the spike time of a pre-synaptic neurpnin Equation 2.18, the first de-
pendency ot is neglected, which corresponds to a special case of thelpmadeely

the simplified SRM. This simplified version of SRM is discussethie next section.
The time course of thekernel of Equation 2.18 is presented in the right diagram of
Figure 2.9. For the figure, = 0.005 andr,, = 0.01 were used. The implementations
for the response kernejsande are adopted from the study on spike timing dependent
plasticity in (Masquelier, Guyonneau, & Thorpe, 2008).
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The third kernel function: represents the linear response of the membrane to an
input currentl,,. It depends on the last firing time of the neuron ¢ and the time
prior to ¢. It is used to model the time course @fdue to external stimuli to the
neuron.

A comprehensive discussion of the spike response modeltau@rivates can be
found in the excellent textbook by Gerstner and Kistler @f)Cand also in (Maass
& Bishop, 1999).

Simplified Model (SR

In a simplified version of SRM, the kernelandx are replaced:

60(8) = Eij(OO,S> (219)
ko(s) = HKj(00,s) (2.20)

which makes the kernels independent of the inflekpre-synaptic neurons and also
of the last firing timef; of the post-synaptic neuron. Using simple implementations
of these kernel functions reduces the computational cgsifsiantly. Hence, this
model has been used to analyse the computational powerkifigmieurons (Maass,
1994, 1999), of network synchronisation (Gerstner, Hemme@owan, 1996) and
collective phenomena of coupled networks (Kistler, S&tHemmen, 1998).

The dynamics of the SRjMmodel are presented in Figure 2.10. For the diagram,
the e andn kernels are defined by Equation 2.18 and 2.16, respectividig neu-
ron receives a pre-synaptic stimulus in the form of seveyikies which impact the
potentialu according to the response kerrelDue to the pre-synaptic activity, an
action potential is triggered at time= 77.9ms which results in the activation of the
n kernel and the modelling of the spike shape and the aftesapial. The figure only
presents excitatory synaptic activity.

2.2.5 Thorpe Model

A simplified LIF model was formally proposed in (Thorpe & Geis, 1998). How-
ever, the general idea of the model can be traced back tocatibins as early as
1990,cf. (Thorpe, 1990). This model lacks the post-synaptic paaélgakage. The
spike response of a neuron depends only on the arrival tinpees$ynaptic spikes.
The importance of early spikes is boosted and affects thegyosptic potential more
strongly than later spikes. This concept is very intergdtine to the fact that the brain
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Figure 2.10: The dynamics of the spike response model (SRM). In thespoaptic neuron,
spikes change the membrane potential described by the kernel fuactfahe
membrane potential crosses a threshigld spike is triggered. The shape of this
action potential is modelled by the functign

Is able to compute even complex tasks quickly and relialdy.example, the human
brain requires for the processing of visual data only appnately 150ms (Thorpe,
Fize, & Marlot, 1996), see also a similar study on rapid visadegorisation of natu-
ral and artificial objects (Van Rullen & Thorpe, 2001). Sinide known that this type
of computation is partly sequential and several parts obtiagn involving millions
of neurons participate in the computation, it has been arguéThorpe & Gautrais,
1996) and (Thorpe, 1997) that each neuron has time and etegyit only very
few spikes that can actually contribute to the processinth@efinput. As a conse-
guence, few spikes per neuron are biologically sufficierddlve a highly complex
recognition task in real time.

Similar to other models, the dynamics of the Thorpe modeldaszribed by the
evolution of the post-synaptic potential(¢) of a neuron:

0 iffired

JlfG)<t

26
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Figure 2.11: Evolution of the post-synaptic potential (PSP) of the Thaegpeomal model for
a given input stimulus. If the potential reaches threshld spike is triggered
and the PSP is set to O for the rest of the simulation, even if the neuron is still
stimulated by incoming spike trains.

wherew;; is the weight of a pre-synaptic neurgnf () is the firing time ofj, and0 <
m; < 1is a parameter of the model, namely the modulation factarcionorder(j)
represents the rank of the spike emitted by neyrdfor example, a rankrder(j) =
0 would be assigned if neurgnis the first among all pre-synaptic neurons; dfat
emits a spike. In a similar fashion, the spikes of all preaptit neurons are ranked
and then used in the computation«qf A neuron: fires a spike when its potential
reaches a certain threshald After emitting a spike, the potential resetsuto= 0.
Each neuron is allowed to emit only a single spike at most.titeshold) = ¢ 4,
is set to a fraction) < ¢ < 1 of the maximum potential,,... reachable for a neuron.
Figure 2.11 presents the change of the post-synaptic paitémtthe Thorpe neural
model if a series of input spikes stimulates the neuron tinalifferent synapses.
These simplifications allow a very fast real-time simulatif large networks. Due
to its low computational costs this model was mainly usedstadying image and
speech recognition methods involving thousands of coedenturonsdf. e.g. (De-
lorme & Thorpe, 2003) and (Thorpe, Guyonneau, Guilbaudgkhud, & VanRullen,
2004)). Many studies have investigated the Thorpe maalgl, for face recogni-
tion (Van Rullen, Gautrais, Delorme, & Thorpe, 1998) and (iele, Perrinet, &
Thorpe, 2001). Additional studies utilising this model aresented in section 2.6,
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where principles and applications of the evolving spikiegral network architecture
are discussed.

2.3 NEURAL ENCODING

This section addresses a fundamental question in neunascig/hat is the code used
by neurons to transmit information? Is it possible for areexal observer to read and
understand the message of neural activity? Traditiondlére are two main theories
about neural encoding — pulse codes and rate codes. Bothetheoe discussed
below.

2.3.1 Rate codes

The first theory assumes that the mean firing rate of a neuroes#e most, maybe
even all the information of a transmission. These codesedegred to as rate codes
and have inspired the classical perceptron approaches.mEa@ firing ratev is
usually understood as the ratio of the average number oéspik observed over a
specific time interval’, andT itself:

Ngp
= 2.22
b= (2.22)

This concept has been especially successful in the corfteghgory or motor neural
system,cf. e.g. the pioneering work by Adrian on the direct relationshipvestn
the firing rate of stretch receptor neurons and the appliexfim the muscles of frog
legs (Adrian, 1926). Nevertheless, the idea of a mean fiatg lhas been repeatedly
criticised,cf. e.g. (Rieke, Warland, Steveninck, & Bialek, 1999). The main argoime
is the comparably slow transmission of information from aearon to another, since
each neuron has to integrate the spike activity of pre-fymapurons at least over
a timeT. Especially, the extremely short response times of thendi@i certain
stimuli, can not be explained by the temporal averaging desp For example,
in (Thorpe et al., 1996) it was shown that the human brain eangnise a visual
stimulus in approximately 150ms. It is known that a moderaimber of neural
layers are involved in the processing of visual stimuli. V&g layer had to wait
a periodT to receive the information from the previous layer, the gggtion time
would be much longer.

28
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Figure 2.12: A neuron receives input spikes from a population ospneptic neurons pro-
ducing a certain activityd. The activity is defined as the fraction of neurons
being active within a short intervéd, ¢t + At], divided by the population size
N and the time period\t. The figure was redrawn from a diagram presented
in (Gerstner & Kistler, 2002b).

However, there is also another interpretation for the cphofthe mean firing rate.
It is defined as the average spike activity over a populatforearons. The principle
of this interpretation is explained in Figure 2.12. A pogta&ptic neuron receives
stimulating inputs in the form of spikes emitted by a popolabf pre-synaptic neu-
rons. This population produces a certain spike activityvhich is defined as the
fraction of neurons being active within a short interigat + At|:

1 nga(t, t + At)

A:
At N

(2.23)

wheren,(t,t + At) denotes the number of active neurons in intefyal + At],

and N is the total number neuron in the population. The activityagiopulation
may vary rapidly and thus allow fast responses of the neumalsanging stimuli¢f.

(Gerstner, 2000) and (Brunel, Chance, Fourcaud, & Abbott1 200

2.3.2 Pulse codes

The second type of neural encoding is referred to as a spikellee code. These
codes assume the precise spike time as the carrier of infamiaetween neurons.
Experimental evidence for temporal correlations betwgekes was given through
computer simulationgf. e.g.the work in (Lestienne, 1995) where integrate-and-fire
models are investigated, but also through biological arpants,cf. the electrophys-
iological recordings and staining procedures in (Nawrohriepel, Aertsen, & Bouc-
sein, 2009). See also tihevivo measurements described in (Villa, Tetko, Hyland, &
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Najem, 1999) in which spatio-temporal patterns of neuracélity are analysed in
order to predict the behaviour responses of rats.

A pulse code based on the timing of the first spike after a eefss signal, was
discussed in (Thorpe et al., 1996). This encoding is caitad-to-first-spike and is
inspired by the visual processing of the human eye. It waseatghat each neuron
has time to emit only few spikes that can contribute to theab@rocessing of a
stimulus. Indeed, it was also shown in (Tovee, Rolls, Tre€eBellis, 1993) that
a new stimulus is processed in the first 20 to 50ms after iteton¥hus, earlier
spikes carry most information about the stimulus. A speci@aral model, namely
the Thorpe model that boosts the importance of early spikas,discussed already
in section 2.2.5.

Other pulse codes consider correlation and synchrony tenpertant. Neurons
that represent a similar concept, object or label are “Edidby firing synchronously
(Malsburg, 1981). More generally, any precise spatio-teralppulse pattern could
be potentially meaningful and encode a particular inforomatNeurons that fire with
a certain relative time delay may signify a certain stimulus

As a practical example, the so-called rank order populamoding is presented
in section 2.6.1. Additional information about neural eticg in general can be
found in the book by (Rieke et al., 1999).

2.4 LEARNING IN SNN

This section presents some typical learning methods in dinéegt of spiking neu-
rons. A variety of problems impair the development of leagnprocedures for SNN.
The explicit time dependence results in asynchronous nméition processing that
commonly requires complex software and/or hardware implgations to simulate
these neural networks. Additional difficulties are addedhgyfact that recurrent net-
work topologies are commonly used in SNN and thus the fortimdaof a straight-
forward learning method, such as back-propagation for NE.Rpt possible.

Similar to traditional neural networks, three differenareing paradigms can be
distinguished in SNN, which are referred to as unsuperyisgdforcement and su-
pervised learning. Reinforcement learning in SNN is propdbé least common
among the three. Some algorithms have been successfuligajp robotic appli-
cations,cf. e.g. (Florian, 2005), but were also theoretically analysed ilori&n,
2007), (Seung, 2003) and (Xie & Seung, 2004). Unsupervisarhing in the form
of Hebbian learning is the most biologically realistic leiag scenario. The so-called

30



2.4 LEARNING IN SNN 31

spike-timing dependent plastict$TDP) belongs to this category and is discussed in
the next section. Supervised techniques impose a certairi-output mapping on
the network which is essential for practical applicatiohSBIN. Two methods are
discussed in greater detail in the next sections. The legralgorithm employed in
the eSNN architecture is discussed separately in sectoB. 2n excellent compar-
ison of supervised learning methods developed for SNN cdale in (Kasinski &
Ponulak, 2006).

2.4.1 STDP - Spike-timing dependent plasticity

Spike-timing dependent plasticity is inspired by the ekpents of Donald O. Hebb
published in his famous book “The Organisation of Behavidttébb, 1949). His
essential postulate is often referred to as Hebb’s Law:

When an axon of cell A is near enough to excite cell B and repigate
or persistently takes part in firing it, some growth procesmetabolic
change takes place in one or both cells such that A's effigjescone of
the cells firing B, is increased.

First experimental evidence that supports Hebb’s pogtwas giver20 years later
in (Bliss & Lomo, 1973) and (Bliss & Gardner-Medwin, 1973). &ydit is known
that the change of synaptic efficacy in the brain is corrdl&dehe timing of pre- and
post-synaptic activity of a neuron (Bell, Han, Sugawara, &y 1997; Markram,
Lubke, Frotscher, & Sakmann, 1997; Bi & Poo, 1998). Whenewerefficacy of a
synapse is strengthened or weakened, we speak of long-taentg@tion (LTP) or
long-term depression (LTD), respectively. STDP is desxtiby a functioriV'(¢,,.. —
tp0st) that determines the fractional change of the synaptic waigtiependence of
the difference between the arrival timg,. of a pre-synaptic spike and the timg,;
of an action potential emitted by the neuron. FuncliBris also known as the STDP
window. Typical approximations di” aree.qg.:

Ay exp(feet) if fye < tyon
Witpre = tpost) = { et ) (2.24)
T+

A_exp( if tpre > tpost
where parameters, andr_ determine the temporal range of the pre- and post-
synaptic time interval, whilel . and A_ denote the maximum fractions of synaptic
modification, ift,,. — ¢,,s IS close to zero. Figure 2.13 presents the STDP window
W according to Equation 2.24.
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Figure 2.13: STDP learning windoW as function of the time differendg,.. — ¢,,.: of pre-
and post-synaptic spike times. The presented function is based on Ecuadon
using the following parameter settingt, = 0.9, A_ = —0.75, 7. = 20 and
T_ = 5.

The parametersfof,, A_, 7, and7_ are adjusted according to the particular neu-

ron to be modelled. The windoW is usually temporally asymmetrice. A, # A_
andr, # 7_. However, there are also some excepti@ng,synapses of layer spiny
stellate neurons in the rat barrel cortex appear to have axgynt window (Egger,
Feldmeyer, & Sakmann, 1999).

A study investigated the dynamics of synaptic pruning asresequence of the
STDP learning rule (lglesias, Eriksson, Grize, Tomaséir¥illa, 2005). Synaptic
pruning is a general feature of mammalian brain maturatrahrafines the embry-
onic nervous system by removing inappropriate synapticieotions between neu-
rons, while preserving appropriate ones. Later studiesnebetd this work by includ-
ing apoptosis (genetically programmed cell death) intcatiaysis (Iglesias & Villa,
2006), and the identification of spatio-temporal pattemthe pruned network indi-
cating the emergence of cell assemblies (Iglesias & Vill® 7).
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More information on STDP can be found in the excellent revaawthe matter
by (Bi & Poo, 2001) and also (Kempter, Gerstner, & van Hemm®&8a91 Gerstner &
Kistler, 2002a; Kistler, 2002).

2.4.2 Spike-Prop

Traditional neural networks, like the multi-layer peraept, usually employ some
form of gradient based descent. error back-propagation, to modify synaptic
weights in order to impose a certain input-output mappinghemetwork. However,
the topological recurrence of SNN and their explicit tim@eledence do not allow a
straightforward evaluation of the gradient in the netwdkecial assumptions need
to be made to develop a version of back-propagation ap@tedor spiking neurons.
In (Bohte, Kok, & Poute, 2000) and (Bohte et al., 2002) a back-propagation algo-

rithm called Spike-Prop is proposed, which is suitable faining SNN. It is derived
from the spike-response model discussed in section 2.hd aim of the method is
to learn a set of desired firing time$of all output neurong for a given input pattern
presented to the network. Spike-Prop minimises the drrdefined as the squared
difference between all network output timg¥ and desired output time?:

E= %Z (1o — )? (2.25)

j
The error is minimised with respect to the Weighfg of each synaptic input:

Awy; = —n duk (2.26)

with n defining the learning rate of the update step.

A limitation of the algorithm is given by the requirement tle@ch neuron is al-
lowed to fire only once, which is similar to the limitationstbé Thorpe neural model
presented in section 2.2.5. This simplification allows th@refunction defined in
Equation 2.25 to depend entirely on the difference betwearaband desired spike
time. Thus, only time-to-first-spike encoding is suitalecombination with Spike-
Prop.

The algorithm was modified in a number of studies. In (Xin & Eethts, 2001)
a momentum term was included in the update of the weightdewBchrauwen &
van Campenhout, 2004) extended the method to learn additienaal parameters,
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Figure 2.14: Principle of the Liquid State Machine (LSM). The liquid transfommpsits v
into a liquid stater which in turn is mapped by a (linear) readout functipn
into the output of the network. Figure redrawn from (Natséger, Maass, &
Markram, 2002).
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such as synaptic delays, time constants and neuron thdsshat extension towards
recurrent network topologies was presented im¢1& Mills, 2006).

2.4.3 Liquid State Machine

A very different approach to neural learning was proposet thie Liquid State Ma-
chine (LSM) introduced in (Maass, Natséger, & Markram, 2002). The method
is a specific form of reservoir computing (Verstraeten, Salwen, D’Haene, &
Stroobandt, 2007), that constructs a recurrent networki&rgy neurons, for which
all parameters of the networke. synaptic weights, connectivity, delays, neural pa-
rameters, are randomly chosen and fixed during simulatioch & network is also
referred to as #quid. If excited by an input stimulus, the liquid exhibits veryngo
plex non-linear dynamics that are expected to reflect theret information of the
presented stimulus. The response of the network can beiated by a learning
algorithm.

Figure 2.14 illustrates the principle of the LSM approachk.aAirst step in the gen-
eral implementation of the LSM a suitable liquid is chosehisTstep determines for
example, the employed neural model along with its paranoetefiguration, as well
as the connectivity strategy of the neurons, network sizkaher network-related
parameters. After creating the liquid, so-called liquigtssz(t) can be recorded at
various time points in response to numerous differentr(ing) inputsu(t). Finally,

a supervised learning algorithm is applied to a set of tngréxamples of the form
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Figure 2.15: Schematic illustration of the Remote Supervised Method (ReStUikkesynap-
tic change depends on the correlation of spike activities between inputingac
and learning neurons. Spikes emitted by neuron ingliti) followed by a
spike of the teacher neurotf (i) leads to an increase of synaptic weighy;.
The value ofwy; is decreased, ifii"(i) spikes before the learning neuraf
is activated. The amplitude of the synaptic change is determined by two func-
tionsW(s%) andW(s'), wheres? is the temporal difference between the spike
times of teacher neuron and input neuron, whilelescribes the difference be-
tween the spike times of learning neuron and input neuron. Figure radraw
from (Ponulak, 2005).

(z(t),v(t)) to train a readout functiofi, such that the actual outpuféz(¢)) are close
tov(t).

It was argued in (Natsclger et al., 2002) that the LSM has universal computa-
tional power. A very appealing feature of the applied tragninethodi.e. the readout
function, is its simplicity, since only a single layer of \géts is actually modified,
for which a linear training method is sufficient.

A specific implementation of the readout, the so-called RerSBopervised Method
(ReSuMe) introduced in (Ponulak, 2005), is presented hdre gbal of ReSuMe is to
impose a desired input-output spike pattern on a SMINproduce target spike trains
in response to a certain input stimulus. The method is basé¢deoalready presented
STDP learning windowgf. section 2.4.1 for details, in which two opposite update
rules for the synaptic weights are balanced. Additionatitea neurons are defined
for each synapse which remotely supervise the evolutiots@yinaptic weight. The
teacher neuron is not explicitly connected to the netwout,generates a reference
spike signal which is used to update the connection weight®TDP-like fashion.
The post-synaptic neuron, whose activity is influenced kytkight update, is called
the learning neuron.
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Figure 2.15 illustrates the principle of ReSuMe. kétenote the learning neuron
which receives spike sequences from pre-synaptic newjftdn), the corresponding
synaptic weight being,; and neurom?(i) being the teacher for weighty;. If input
neuronni™ (i) emits a spike which is followed by a spike of the teacher neufd:),
the synaptic weightv;; is increased. On the other handpif: (i) spikes before the
learning neurom! is activated, the synaptic weight is decreased. The andglitf
the synaptic change is determined by two functiting s?) andW'(s'), wheres? is
the temporal difference between the spike times of teaot@rom and input neuron,
while s describes the difference between the spike times of legménron and input
neuron. Thus, the precise time difference of spiking astigefines the strength of
the synaptic change.

A few studies on LSM can be foundf. e.g.the overview paper in (Natscier,
Markram, & Maass, 2003) and the specific case study for isdlatord recognition
in (Verstraeten et al., 2005). More information on ReSuMevalable in (Kasinski
& Ponulak, 2005; Ponulak & Kasinski, 2006; Ponulak, 2008).

2.5 APPLICATIONS OF SNN

Traditionally, SNN have been applied in the area of neusrsm® to better understand
brain functions and principles, the work by Hodgkin and HyxlHodgkin & Huxley,
1952) being among the pioneering studies in the field. A nurobmain directions
for understanding the functioning of the nervous systemgaren in (Carnevale &
Hines, 2006). Here itis argued that a comprehensive kn@eglatiout the anatomy of
individual neurons and classes of cells, pathways, nuakiregher levels of organ-
isation is very important, along with detailed informatiabhout the pharmacology
of ion channels, transmitters, modulators and receptotsth&rmore, it is crucial
to understand the biochemistry and molecular biology ofyeres, growth factors,
and genes that participate in brain development and mainten perception and
behaviour, learning and diseases. A range of software magster analysing bio-
logically plausible neural models exist, NEUR®NNd GENESI$ being the most
prominent ones. Modelling and simulation are fundamermattfe understanding of
neural processes.

A number of large-scale studies have been recently undertikunderstand the
complex behaviour of ensembles of spiking neurahsge.g. (Glackin, McGinnity,

3 Available at http://www.neuron.yale.edu/neuron
4 Available at http://genesis-sim.org
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Maguire, Wu, & Belatreche, 2005; Izhikevich & Edelman, 2008je review pre-
sented in (Maguire et al., 2007) discusses challenges folemmentations of spiking
neural networks on FPGAs in the context of large-scale éxyats.

SNN are also applied in many real-world applications. Niggvogress has been
made in areas like speech recognition (Verstraeten et@5)2 learning rules (Bo-
hte et al., 2002), associative memory (Knoblauch, 2005}, fanction approxima-
tion (lannella & Kindermann, 2005). Other applicationslut biologically more
realistic controllers for autonomous robot$, (Floreano & Mattiussi, 2001; Flore-
ano, Epars, Zufferey, & Mattiussi, 2006) and also (Wang, Htau, Tan, & Cheng,
2008) for some interesting examples in this research area.

In the next section we focus on a few applications of the emglgpiking neural
network architecture, which is the main focus of this thesis

2.6 EVOLVING SPIKING NEURAL NETWORK ARCHITECTURE

Based on Kasabov (2006), an evolving spiking neural netwoskitecture (eSNN)
was proposed in (Wysoski et al., 2006a) which was initialjsigned as a visual
pattern recognition system. Other studies have utilis@tNe&s a general classifica-
tion methode.g. in the context of classifying water and wine samples (Seitial.,
2008). The method is based on the already discussed Thoup& neodel, in which
the importance of early spikes (after the onset of a certamutus) is boostedcf.
section 2.2.5. Synaptic plasticity is employed by a fasesuged one-pass learning
algorithm that is explained as part of this section.

In order to classify real-valued data sets, each data samgplea vector of real-
valued elements, is mapped into a sequence of spikes usertganmeural encoding
technique. In the context of eSNN, the so-called rank ordgufation encoding
is employed, but other encoding may be suitable as well. dpelbgy of eSNN
is strictly feed-forward and organised in several layerseight modification only
occurs on the connections between the neurons of the oatgertand the neurons of
either hidden layer or the input layer.

In the next section, the encoding principle used in eSNN ésg@nmted, followed
by the description of the one-pass learning method and theath¥unctioning of the
eSNN method. Finally, a variety of applications based onetBBIN architecture is
reviewed and summarised. A number of open problems thatraMeeen solved in
the existing literature, have motivated this PhD study amdoaitlined at the end of
this review.
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2.6.1 Rank order population encoding

Rank order population encoding is an extension of the rankroedcoding intro-
duced in (Thorpe & Gautrais, 1998). It allows the mappingexdters of real-valued
elements into a sequence of spikes. An implementation baisexdrays of recep-
tive fields is firstly described in (Bohte et al., 2002). Reocapfields allow the
encoding of continuous values by using a collection of nesir@ith overlapping
sensitivity profiles. Each input variable is encoded indejemtly by a group of\/

one-dimensional receptive fields. For a variablen interval[7”. . I" |is defined.

min’ T max

The Gaussian receptive field of neurois given by its centre;

2-3 1. — 1"

pi = Ly + = - (2.27)
and widtho:
D E
o= 5 . —m‘}\z — 2””” (2.28)

with 1 < § < 2. Parametep directly controls the width of each Gaussian receptive
field. Figure 2.16 depicts an example encoding of a singlabta. For the diagram,
f = 2 was used, the input interval”. . I 1 was set td—1.5,1.5], andM = 5
receptive fields were used.

More information on rank order coding strategies can be daan(Perrinet, De-
lorme, Samuelides, & Thorpe, 2001) and the accompanyingje(Delorme et al.,

ax]

2001). Very interesting is also the review on rapid spikedubprocessing strategies
in the context of image recognition presented in (ThorpdoiDee, & Rullen, 2001),
where most work on the Thorpe neural model and rank ordengdadisummarised.
Rank order coding was also explored for speech recognitiobl@ms (Loiselle,
Rouat, Pressnitzer, & Thorpe, 2005) and is a core part of thiNeSchitecture.

2.6.2 One-pass learning

The aim of the learning method is to create output neurond) edthem labeled
with a certain class labél L. The number and value of class labels depends on
the classification problem to solvee. L corresponds to the set of class labels of
the given data set. After presenting a certain input sanaplled network, the corre-
sponding spike train is propagated through the SNN which resyit in the firing of
certain output neurons. It is also possible that no outputoreis activated and the
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Gaussian is computed (triangles), which are in turn translated into spike time
delays (lower left figure).

Algorithm 1 Training an evolving spiking neural network (eSNN)

Require: my, s, ¢, for a class label € L
1: initialise neuron repositorg, = {}
2: for all samplesX ¥ belonging to clasédo

w) — (my)

order(7) ¢/ j | j pre-synaptic neuron of

u%)ax — Zj U}](Z) (ml)order(j)

90— qu

(4)

max

if min(d(w®,w®)) < s,

wk e R; then

w® — mergewandw® according to Equation 2.32
9*) — mergeyandy™® according to Equation 2.33

Rl — Rl U {U)(Z)}

3:
4:
5:
6:
7.
8:
9: dse
10:
11:  endif
12: end for

network remains silent. In this case, the classificationltés undetermined. If one
or more output neurons have emitted a spike, the neuron hatlshortest response
time among all activated output neurons is determined,the output neuron with
the earliest spike time. The label of this neuron repregéetslassification result for

the presented input sample.
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The learning algorithm successively creates a repositbinamed output neurons
during the presentation of training samples. For each tdsd/ € L an individual
repository is evolved. The procedure is described in detaMlgorithm 1. For each
training sample with class label € L a new output neuron is created and fully
connected to the previous layer of neurons resulting in bvadaed weight vector
w®, with wj(.i) € R denoting the connection between the pre-synaptic nejieord
the created neuron In the next step, the input spikes are propagated through th
network and the value of Weighdz](i) is computed according to therder of spike
transmission through a synapgef. line 3 in Algorithm 1:

w\’ = (my)r®r@ v j | j pre-synaptic neuron of (2.29)
Parametern, is the modulation factor of the Thorpe neural model. Diffehe la-
beled output neurons may have different modulation facgtgrsFunctionorder(y)
represents the rank of the spike emitted by neyrdfor example, a rankrder(j) =
0 would be assigned, if neurgpis the first among all pre-synaptic neurons ofat
emits a spike. In a similar fashion the spikes of all pre-gjicaneurons are ranked
and then used in the computation of the weights.

The firing threshold)® of the created neurohis defined as the fraction € R,

0 < ¢ < 1, of the maximal possible potentiai,i{m, cf. lines 4 and 5 in Algorithm 1:

9D = culd) (2.30)

uy = 3w (et (2.31)
J

The fractionc; is a parameter of the model and for each class lakel. a different
fraction can be specified.

The weight vector of the trained neuron is then compareddmties of neurons
that are already stored neurons in the repositofyline 6 in Algorithm 1. If the
minimal Euclidean distance between the weight vectors @fniguron; and an ex-
isting neuronk is smaller than a specified similarity threshald the two neurons
are considered too “similar” and both the firing thresholdd the weight vectors are
merged according to:

w + Nw®

w® J1+—N] V4 | j pre-synaptic neuron of (2.32)
9@ 4+ N9k)

9 v+ N (2.33)

1+ N
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Figure 2.17: Schematic illustration of the evolving spiking neural networkitcture
(eSNN). Real-valued vector elements are mapped into the time domain using
rank order population encoding based on Gaussian receptive fietda. cAn-
sequence of this transformation input neurons emit spikes at pre-didiiims
times, invoking the one-pass learning algorithm of the eSNN. The learning it-
eratively creates repositories of output neurons, one repositonyafcin class.
Here a two-class problem is presented. Due to the evolving nature of the ne
work, it is possible to accumulate knowledge as it becomes available, without
the requirement of re-training with already learnt samples.

Integer N denotes the number of samples previously used to updatemgufThe
merging is implemented as the (running) average of the adimmeweights, and the
(running) average of the two firing thresholds. After the gy, the trained neuron
i is discarded and the next sample processed. If no other m@utbe repository is
similar to the trained neuramn the neuron is added to the repository as a new output
neuron.

Figure 2.17 depicts the eSNN architecture. Due to the inergahevolution of out-
put neurons, it is possible to accumulate knowledge as ttrbes available. Hence,
a trained network is able to learn new data without the need-tfaining on already
learnt samples. Real-world applications of the eSNN archite are discussed in the
next section.

2.6.3 Applications

The eSNN architecture is used in a variety of applicatiorsd #re described and
summarised here.



2.6 EVOLVING SPIKING NEURAL NETWORK ARCHITECTURE 42

Visual pattern recognition

Among the earliest application of the eSNN is the visualgrattecognition system
presented in (Wysoski et al., 2006a) which extends the wb(Relorme, Gautrais,
VanRullen, & Thorpe, 1999; Delorme & Thorpe, 2001) by inchglithe on-line
learning technique described above. In (Wysoski et al.6ap@nd (Wysoski et al.,
2006b) the method was studied on an image data set consstd@p faces of 40
different persons. The task here was to predict the clagddai presented images
correctly. The system was trained on a subset of the dataheamdtésted on the
remaining samples of the data. Classification results wergasito (Delorme et al.,
1999; Delorme & Thorpe, 2001) with the additional advansagiethe novel on-line
learning method.

In a later study another processing layer was added to thersyghich allows ef-
ficient multi-view visual pattern recognition (Wysoski ét, 008b). The additional
layer accumulates information over several different wex an image in order to
reach a final decision about the associated class label &faimes. Thus, it is possi-
ble to perform an efficient on-line person authenticatiowotigh the presentation of
a short video clip to the system, although the audio infoiromatvas ignored in this
study.

The main principle of this image recognition method is byieflitlined here. The
neural network is composed of four layers of Thorpe neureash of them grouping
a set of neurons into several two-dimensional maps, sedaéural maps. Infor-
mation in this network is propagated in a feed-forward manine. no recurrent
connections exist. An input frame in form of a grey-scalegm#s fed into the first
neural layer {.,), each pixel of the image corresponding to one neuron in @aheu
map of ;. Several neural maps may exist in this layer. The map cansfstOn”
and “Off” neurons that are responsible for the enhancemighedigh contrast parts
of the image. Each map is configured differently and thus msisige to different
grey scales in the image. The output of this layer is tramséat into the spike do-
main using rank order encoding as described in (Thorpe & @ms,t1998). As a
consequence of this encoding, pixels with higher contnaspeoritised in the neural
processing.

The second layer, denotdd, consists of orientation maps. Each map is selective
for different directionsg.g. 0°,45°,...,315°, and is implemented by appropriately
parametrised Gabor functions. It is noted that the first @mye@is are passive filters
that are not subject to any learning process. In the thirer|dy, the learning occurs
using the one-pass learning method described in sectio. 2iere neural maps
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are created and merged according to the rules of the leaafhjogithm. Finally, the
fourth layer,L,, consists of a single neuron for each output class, whichraatates
opinions about the class label of a certain sequence of iinaotes. The weights
betweenL; and L, are fixed to a constant value, usuallyand are not subject to
learning. The firstL, neuron that is activated by the presented stimuli detersnine
the classification result for the input. After the activatmf an L, neuron the system
stops.

Experimental evidence about the suitability of this pattexcognition system is
provided in (Wysoski et al., 2008b) along with a comparismother typical classifi-
cation methods.

Auditory pattern recognition

A similar network, but in an entirely different context, wasestigated in (Wysoski
et al., 2007), where a text-independent speaker auth&ohcsystem is presented.
The classification task in this work consisted of the coriaaelling of audio streams
presented to the system.

Speech signals are split into temporal frames, each congaa signal segment
over a short time period. The frames are first pre-processied the Mel Frequency
Cepstrum Coefficients (MFCC) (Rabiner & Juang, 1993) and then usewoke
the eSNN. The MFCC frame is transformed into the spike domsimgurank order
encoding (Thorpe & Gautrais, 1998) and the resulting stisig propagated to the
first layer of neurons. This layer, denotégl, contains two neural ensembles repre-
senting the speaker and the background model, respectivélje the former model
is trained on the voice of a certain speaker, the latter otraiised on the background
noise of the audio stream. This system also collects opsradnout the class label of
the presented sequence of input frames, which is implerdéntehe second layer
of the network. Layell, consists of only two neurons, each of which accumulates
information about whether a given frame corresponds to &@icespeaker or to the
background noise. Whenever &pneuron is activated, the simulation of the network
stops and the classification output is presented.

Audio-visual pattern recognition

The two recognition systems presented above were suctiggsimbined, forming
an audio-visual pattern recognition method. Both systeradrained individually,
but their output is propagated to an additional supra-mtayar. The supra-modal
layer integrates incoming sensory information from indilal modalities and cross-
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modal connections enable the influence of one modality uperother. A detailed
discussion of this system along with experimental evideaggven in (Wysoski et
al., 2008a) and in the PhD dissertation of Simei Wysoski igggki, 2008).

Taste recognition

The last application of eSNN being discussed here invassgae use of a SNN for
taste recognition in a gustatory model. The classificaterfigpmance of eSNN was
experimentally explored based on water and wine samplésctedl from (de Sousa
& Riul Jr., 2002) and (Riul et al., 2004). The topology of the rabdonsists of two
layers. The first layer receives an input stimulus obtairredhfthe mapping of a
real-valued data sample into spike trains using a rank grdpeulation encoding;f.
section 2.6.1. The weights from the first neural layer argesuitbo training according
to the already discussed one-pass learning method. Fittadyputput of the second
neural layer determines the class label of the presented stipnulus.

The method was investigated in a number of scenarios, whersize of the data
sets and the number of class labels was varied. Generali\ @Sported promising
results on both large and small data sets, which has maliaieFPGA hardware
implementation of the system (Zuppicich & Soltic, 2009).

2.6.4 Open problems

The eSNN architecture requires the appropriate settingrafraber of neural and
learning parameters in order to achieve satisfying classifin results. Their config-
uration can quickly become a challenging task, since it lisuequires comprehen-
sive knowledge about the influence of each parameter. Sonaenpgers might be
linked to each other and should not be chosen independémhexample, modify-

ing the modulation factor of the Thorpe neural model sholdd avolve the careful

choice of the firing threshold. A small modulation factorneases the sensitivity of
the neuron to the input significantly, thus the thresholdtbdee adapted accordingly
to prevent the neuron from becoming over-specialised fartam input. The situa-

tion becomes even more complicated in the context of marssdébels, since then
the number of parameters increases linearly with the numiaasses.

All the above presented applications require a careful mktoming of the eSNN
parameters. The problem of this approach was explicitlpgased and mentioned
in a number of studiese.g. in (Wysoski et al., 2008a; Wysoski, 2008; Soltic et
al., 2008), suggesting an automatic optimisation of thelired parameters. Self-
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adapting parameters require less expert knowledge in ¢odeonfigure eSNN for
a specific task, which promotes its straightforward appbeeto other problem do-
mains.

Another issue with the eSNN classification method is the td@n explicit feature
selection mechanism, although such an extension mightenotuzxial for the appli-
cations presented above. For example, the taste recagsystem involves only
a limited number of features,e. seven taste sensors, which are all assumed to be
relevant for the given classification task. For the visudtgva recognition systems
on the other hand, a certain feature selection was implesdehtough the contrast
detection of the “on”/“off”-neurons and the orientation psan the first and second
neural layer of the network respectively. Although thishpiple works well in the
context of a visual stimulus, it is not suitable for many etheblem domains. Thus,
a general feature selection component as part of the eSNihoohatight be beneficial
when applying the method to many other problems.

2.7 SURVEYING HETEROGENEOUS OPTIMISATION METHODS

Both issues described above have motivated the work presentieis thesis, which
involves the development of an integrated feature and pateamoptimisation com-
ponent for eSNN. As outlined in the introductory chaptechsan automatic optimi-
sation requires the application of a generic heterogeneptisiisation method. A
specialised EA evolves a combined solution consisting aharlg and a real-valued
sub-component, which represent a feature subset and an p&hdNeter configu-
ration respectively. In this section a survey of previoysigposed heterogeneous
algorithms is presented, with the aim to determine which &#&ost suitable for the
intended extension.

The concept of a simultaneous exploration of heterogenseaich spaces is not
new. Numerous studies have discussed such schemes, dgpadiae context of
the simultaneous evolution of the weight matrix and topglo§ neural networks.
Among the earliest contributions to this area is the workHin{z & Spofford, 1990).
A genetic algorithm is used that operates on a binary chromeswhich is seman-
tically structured in sub-components in order to allow theaaing of connectivity
and connection weights in a single bit string. Promisingiiteshave been reported
on a9 x 9 bit character recognition problem. A similar approach wa®stigated
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in (Maniezzo, 1994), where an algorithm called ANNA ELEONCH# presented.
Here the presence or absence of a connection between twonsasrencoded by a
connectivity bit, followed by a number of additional bitpresenting the correspond-
ing connection weight. Due to the binary representatiomefteights, a conversion
from bit strings into real values is required. The grantyaoif the weightsj.e. the
number of bits used for encoding a single weight, is adapsegaat of the evolu-
tionary process. Since the interpretation of the bits indim®mosome is not homo-
geneous, a set of complex crossover and mutation operatdefined. The method
was later further developed in (Leung, Lam, Ling, & Tam, 20@3which the binary
chromosome was replaced by a continuous one. Although #i@akie representa-
tion seems appropriate for the evolution of connection Wisigit is less suitable for
the representation of the connectivity bit. Similar gemapproaches were discussed
in (White & Ligomenides, 1993), (Alba, Montes, & Troya, 1998)d (Oliker, Furst,
& Maimon, 1993).

All of the above studies employ evolutionary algorithms kplere a heteroge-
neous search space using either a binary or a continuoussespation of the chro-
mosome. As a consequence these methods are not optimatiteddar the explo-
ration of either the continuous or the binary sub-compooéatcandidate solution.
In (Valko, Marques, & Castelani, 2005) this issue was exiyieiddressed by propos-
ing a method called FeaSANNT (Feature Selection and Adifisieural Network
Training). FeaSANNT is a genetic algorithm using a binanyresentation for the
evolution of appropriate feature subsets and a continugresentation for the opti-
misation of the weight matrix of the neural net. The methodisgussed in greater
detail in (Castellani & Marques, 2008). For each represemtandividual genetic
operators are implemented. A standard two-point crossalesg with bit-flip mu-
tation is used for the binary landscape, while uniform randoutations and Lamar-
ckian learning using back-propagation are applied to tm@bkes of the continuous
solution part. A practical application of FeaSANNT on a waetheer classification
problem can be found in (Castellani & Rowlands, 2009). Furdffarts have been
made to also evolve the network topologf;, (Castellani, 2006), which required the
definition of additional operators, such as node deletiahiagertion according to
some user-specified probability parameters.

Very recent studies follow similar trends. The chromosoméRivero, Dorado,
Ferrandez-Blanco, & Pazos, 2009) consists of the concatenatithree parts: A
connectivity bit encoding the presence or absence of a otione a real-valued

Abbreviation forArtificial Neural Networks Adaptation: Evolutionary L earning of Neural Optimal
RunningAbilities
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weight, and another bit representing the presence or absdrec particular hidden
neuron. A genetic algorithm is used but the actual geneteraiprs are unfortu-
nately not reported in the article. A modified version of atiel Swarm Optimiser
is proposed in (Garro, Sossa, & Vazquez, 2009) that alsowesdhe neural transfer
function in addition to topology and connection weights.

The methods discussed above are all designed with the diedo apply them in
the context of topology and weight optimisation of neuraivorks, which prevents
their straightforward application in a different contelor example, most of them
employ network specific genetic operators like back-pragiag to drive the search,
which may not be available if the context of the problem cleang

Only very few general mixed-variable algorithms exist. éagly among the most
promising algorithms on heterogeneous optimisation isvhed Bayesian Optimi-
sation Algorithm (MBOA) introduced in (Ocenasek & Schwar@02). In MBOA,
a set of decision trees that are iteratively constructedaataghted during the evolu-
tionary process, explore the search space in a probabifesthion. New solution
candidates are sampled according to the current state trfietbe Although MBOA
was not extensively investigated on heterogeneous prahleramising results have
been obtained on binary benchmark problems. The continoptisisation perfor-
mance of MBOA, on the other hand, is less competitive as exyarially demon-
strated in (Kern et al., 2004). Furthermore, the methodluaga significant compu-
tational overhead, which has motivated a multi-threadgalementation on parallel
hardware (Ocenasek, 2002).

Other directions have suggested the use of different EAanrtsi A heterogeneous
version of an Ant Colony Optimisation (ACO) algorithm was posepd in (Socha,
2004). Due to the lack of comparison algorithms, the authaxe experimentally
investigated the performance of the method using a numbeomifinuous bench-
mark functions. Thus, the suitability of this ACO on mixediable problems is less
clear. However, it is interesting to note that the princilea of ACO is also based
on a probabilistic exploration of the search space, as shoW@ordn, Ferrandez
de Viana, Herrera, & Moreno, 2000) and (MonmactiRamat, Dromel, Slimane,
& Venturini, 1999). This is very similar to the above-memigal MBOA, despite
the very different metaphor employed in ACO. While ACO assumesjpulation
of “ants”, each of them iteratively constructing a solutiaccording to discrete or
continuous probability distributions, MBOA emphasises nreatirely mathematical
description of its working.

A so-called Bell-Curve Genetic Algorithm (BCGA) is discusse@dmcaid, Grif-
fith, Sykes, & Sobieszczanski-Sobieski, 2004), which is ptintisation heuristic
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similar to Evolutionary Strategies (ES) (Schwefel, 198dgre the term bell-curve
refers to the Gaussian probability density function, whecdmployed to sample new
solution candidates. The analysis of BCGA on a very speca@liseblem domain,
i.e. hub structures found in buildings, complicates a compar@fahis approach to
other methods and allows only speculations about its Siiijain different problem
scenarios.

2.7.1 What EA to choose?

When summarising the presented survey on mixed-variabiengaition methods,
several conclusions can be made. First of all, the exptoradif heterogeneous
search spaces is feasible and was implemented in numeuistiains. However,
few of them are suitable for an application to general hegeneous optimisation
problems. Either the representation of the search spaa®ptimal,i.e. binary-
only or continuous-only representations, or the optinmsedlgorithm is too problem
specific,e.qg. its application aims explicitly towards topology and weigiptimisa-
tion of neural networks. Furthermore, although some gépergose mixed-variable
optimisers have been developed recently, none of them wasedtthoroughly on
heterogeneous problems. Thus, it is argued in this thdsas,at novel generic op-
timisation technique is required, that is applicable toegah domain-independent
problems.

As mentioned earlier, the most promising mixed-variablgoathms employ a
probabilistic model to explore the search space, althoagh enethod was proposed
with an entirely different metaphor in mind. Taking this eb&tion into account,
a new optimisation method is proposed in the next chaptenghaso based on the
evolution of probabilistic models to identify promisingeas in the solution space of
a problem.



OPTIMISING BINARY SEARCH SPACES - A VERSATILE
QUANTUM-INSPIRED EVOLUTIONARY ALGORITHM

Quantum-Inspired Evolutionary Algorithms (QEA) apply @aam Computing Prin-
ciples to enhance classical Evolutionary Algorithms (EW)the last ten years of
QEA research, investigators demonstrated promising klisregfmpared to classical
EA on solving complex benchmark problems in the fields of cotorial (Han &
Kim, 2002), numerical (Han & Kim, 2004, da Cruz, Vellasco, &Raco, 2006) and
multi-objective optimisation (Talbi, Draa, & Batouche, )0O0thers addressed real
world problems including disk allocation (Kima, Hwang, Haim, & Park, 2003),
face detection (Jang, Han, & Kim, 2004), rigid image registn (Draa, Batouche,
& Talbi, 2004a), training of multi-layer perceptrons (Vgagamoorthy & Singhal,
2005), signal processing (F. Liu, Li, Liang, & Hu, 2006) ardstering of gene ex-
pression data (W. Zhou, Zhou, Huang, & Wang, 2005). Howelespite this work,
ambiguity in the definition of QEA hampered its understagdand integration into
the theory of Evolutionary Computation.

Arguably, the most illustrative example of QEA is the algjom first proposed
by Han and Kim (2002), in which they used some major prinsipieQuantum Com-
puting such as the quantum and collapsed bit, the lineargogiéion of states and
the quantum rotation gate. This algorithm has been invagtiboth experimentally
and theoretically in numerous studies. Classical optinusadienchmarks were con-
sidered by Han and Kim (2002), while Kima et al. (2003) andgJahal. (2004)
applied QEA to some real world problems. Han and Kim (2003)gssted some
practical guidelines on configuring QEA, analysing the rae impact of the in-
volved parameters on the functioning of the method. An a¢tBve update operator,
namely thef, gate, was considered in (Han & Kim, 2004). Han and Kim (2006) p
sented a proof of convergence towards the global optimumamealimensional One
Max problem. Han (2003) comprehensively discussed andest{@EA, presenting
most of the prior work.
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Nevertheless, some specific characteristics of QEA remagxamined. Sec-
tion 3.1 briefly outlines some basic quantum principles t@ate inspired QEA, and
formulates a revised description of its features. Expbprine dynamics of QEA
reveals a clear trend in promoting the phenomenon of hitkimgn Section 3.2 intro-
duces a novel algorithm called Versatile Quantum-inspiedlutionary Algorithm
(VQEA), in which a simple but critical mechanism is proposedvoid problems en-
countered in the original QEA. With vQEA, the informationcaib the search space
collected during evolution is continuously renewed andethamong the whole pop-
ulation rather than being kept at the individual level. Iots®n 3.3, VQEA is tested
on different benchmark problems and compared to classaralons of EA, namely
a genetic algorithm (GA) (Goldberg, 1989) and the originBKQFinally, section 3.4
discusses VQEA in the light of Estimation of Distributiong@kithms (EDA).

3.1 PRINCIPLES OF QUANTUMINSPIRED EVOLUTIONARY ALGORITHMS

A quantum bit orQbit (Hey, 1999) is the smallest unit of information in a quant
computer. AQbit is defined by its statgl):

W) = o) + 5]1) (3.2)

wherea and 3 are complex numbers defining probabilities at which theespond-
ing state is likely to appear when@bit is collapsedi.e. read or measured. Here the
probability of aQbit to collapse to state “0” and “1” isv|? and| 3|2 respectively. In a
more geometrical aspect@bit state can also be defined Bguch thatos(0) = |«|
andsin(6) = | 3.

In order to modify the probability amplitudesand 3, quantum gatesan be ap-
plied. We note that several quantum gates have been progasbdas (controlled)
NOT-gate, rotation gate and Hadamard gate, see (Hey, 1999%failsl

3.1.1 Description of the QEA

In this section we propose a revised description of the QEWjrally published in
(Han & Kim, 2002). See (Han, 2003) for a comprehensive déimit QEA is a
generational, population-based search method whose ioein@an be decomposed
in three different and interacting levets, Figure 3.1.

1 Normalisation of the states to unity guarantges + |3|> = 1 at any time.
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Figure 3.1: Description of QEA with three levels

QUANTUM INDIVIDUALS

The lowest level corresponds giantum individu-

als’ . A Qindividual i at generatiort contains aQbit string Q;(t) and two binary

2 Note that the original notation of Han and Kim has been fijgtevised here. An individual here is
composed of &bit string and two binary strings rather than @bit string only. The revised notation

of QEA allows a more structured

and compact description @htlethod.
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stringsC;(t) and A;(t). More preciselyQ; corresponds to a string of N concatenated
Obits:

a2 o0 ol
@Z-:Q%Q?...Qi“:[g; P g] (3:2)

For the purpose of fitness evaluation egghs first sampled (or collapsed) to form
a bit stringC;. EachQbit in @); is sampled according to a probability defined by
| 5{ 2, so thatC; represents a configuration in the search space and itsyquaalit
be classically determined using a fithess functfonin the sense of EAQ); is the
genotype while”; is the phenotype of a given individual. We will show laterttima
the sense of EDAS); defines a probabilistic model

Pi= (1517167 1]

while C; is a realisation of this model.

A solution A; is attached to each individuakcting as an attractor fap;. Every
generation(; and A; are compared in terms of both fithess and bit values; lis
better tharC; (i.e. f(A;) > f(C;) in a maximisation problem) and if their bit values
differ, a quantum gate operator is applied on the correspgn@bits of ;. Thus
the probabilistic modeP; defined byQ); is moved slightly towards the attractdr.
The attractor4; is replaced byC; wheneverC; is better in terms of fithess. More
specifically, if f(A;) < f(C;) (assuming a maximisation problem), no update of the
probabilistic model occurs, but the attractbyris replaced by’;.

In classical EA, variation operators like crossover or rtiataoperations are used
to explore the search space. The quantum analogue for tipesators is called a
quantum gate. In this study, the rotation gate is used to fytioe Obits. Thej™
Obit at generation of (); is updated as follows:

cos(Af) — sin(Af)
sin(Ad) cos(Af)

B(t)

ol (t) ] 3.3

where the constamid is a rotation angle designed in compliance with the appboat
problem (Han & Kim, 2003). We note that the sign/af determines the direction of
rotation (clockwise for negative values). In this study &pgplication of the rotation
gate operator is limited in order to keépn the rang€go, =/2].
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QUANTUM GROUPS The second level corresponds qoantum groups The
population is divided intgy Qgroups each containing Qindividuals with the abil-
ity to synchronise their attractors. The best attractotdrms of fithess) of a group,
denotedB,,,.,, is stored at every generation and is periodically disteduo the
group attractors. The parameftgs,.,; controls the frequency of local synchronisation
events.

QUANTUM POPULATION The set of allp = ¢g x k Qindividuals forms the
guantum populatiomnd defines the topmost level of QEA. As for t@groups, the
individuals of theQpopulation can synchronise their attractors, too. The dibistc-
tor (in terms of fitness) among allgroups, noted3,;,;.;, IS stored every generation
and is periodically distributed to the group attractorse Tiequency of global syn-
chronisation events is controlled by a paramelgr,,;. We note that in the initial
population all theQbits are fixed witha|? = |32 = 0.5, such that the two states “0”
and “1” are equi-probable in collapsed individuals.

3.1.2 QEA onthe One Max problem

The One Max problem consists of maximising the number of arfes bit string
and the global optimum is denoted &5 In this section the behaviour of QEA
on the One Max problem is studied far= 100. For that purpose new tools for
monitoring the dynamics of bot@individuals andQbits are used. The setting of the
evolutionary parameters is similar to the settings progasgHan & Kim, 2002),
with a population of 10 individuals, 5 groupaf = 0.017, Sipcar = 1 @NASgiopar =
100.

Figure 3.2 presents the evolution of the 1@Bits of Qindividual ), on the One
Max problem. Each poin®’,(¢) corresponds to a give@bit j and a given generation
t. The colour indicates the value of the correspondi#g: From black for|3|> = 0
to white for|3]*> = 1.0. Thus, aQindividual with all Qbits being|3|> ~ 1 (and as a
consequencgy|? ~ 0) is likely to collapse into the global optimuirt. We note that
the evolutionary process starts by construction withahitalues3|*> = 0.5. Most of
the Qbits evolve toward the optimum as the color changes to wNiexertheless we
can clearly see that songbits are rotated towards the wrong direction as some very
dark points appear. The vast majority of them, finally mowesarrd the expected
value with|3|? close to 1, but one of them, nameBy®, has converged ti3|*> ~ 0.
For this run, QEA was not able to find the global optimum in 5e@eyations.
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Evolution of Qbits, Individual #4
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Figure 3.2: Typical evolution of &bit string using QEA on the One Max problem. The
shades indicate the value [gf|* for each of the 10@bits at a given generation.
The global optimum of the problem is a bit string in which all bits are “1”. Thus,
ideally all gbits should converge towartisbut in this run gbitQ7> has converged
early towardd) instead.

To understand the inappropriate behaviourXdf, we have plotted its evolution,
i.e. values of|a|? (dotted line) and3|? (solid line), as well as the states of the
corresponding collapsed Kit® and attractor bitd7®, cf. Figure 3.3. We see thaf|?
converges towardsfrom the first generations driving the state of the collagsietb
0. We also note that the state of the attractor bit demonstreztiey few variations and
Is nearly alway9), except for a very short period before generaion An attractor
is always chosen according to its fithess. So the attrattas always better than the
collapsed bit string’, even if the value of it§5™ bit is not well adapted.

3.1.3 Hitch-hiking and the irreversible choice

A quantum individual explores a search space through sampling (collapsing) its
Obit string Q,. If the individual has identified a promising solution, itdeosen as

an attractor and the exploration will concentrate on this aeea. Generally, there
are only two ways to update an attractby. First, a better solutiod; is sampled,
and as a consequence it replaces the current attractotesnatlvely, the attractor is
replaced due to a synchronisation event. In this case, theatieactor was sampled
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Figure 3.3: The evolution of the components of a problem@ticdividual with QEA on the
One Max problem©Qbit state (top), collapsed bit (middle) and attractor bit (bot-
tom).

from the Obit string of a different individual. That means that in afirgerations in
which no attractor update occurs, t@bits of (); are moved slightly towardd,;. As

a consequence); may prematurely converge towards, i.e. if there is no better
solution found in time. Then the individuals trapped, due to its inability to sample
new solutions from?);. The only opportunity for the individual to escape from this
attractor is a synchronisation phase which replaces itscatr with a different one
produced elsewhere. Otherwise, it is possible that thecehafi a very good but not
optimal attractor is irreversible.

The issue of QEA described here is similar to a well-knowrbfgm occurring
in classical genetic algorithms (CGA). The so calletth-hikingphenomenon was
first described as a serious bottleneck for CGA in (Forrest &Mill, 1992). Hitch-
hiking corresponds to the increase in frequency of a “badlaht a given locus in the
population due to the presence of nearby highly fit allelehersame chromosomes
(Futuyma, 1998). As a consequence, the potentially beltedes at the same locus
(as the hitch-hiking allele) tend to disappear in the pajaaand there is no way
for the evolutionary process to retrieve them. In CGA, randoatation and uniform
crossover are two known remedies against hitch-hiking. A no such counter-
measure exists.
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3.2 VERSATILE QUANTUM-INSPIRED EVOLUTIONARY ALGORITHM

In this section an improved version of QEA is introducedexhthe Versatile Quantum-
inspired Evolutionary Algorithm (VQEA). It aims to avoiddlissues reported above.
This algorithm was published in (Defoin-Platel, Schliek¥asabov, 2007).

3.2.1 Description of vVQEA

In order to prevent the case of irreversible choice and ttehHiiking phenomenon,
the strategy for updating attractors is modified. We intezla new parameter that
is used to modify the strateg\Elitism. In the original QEA, the update procedure
(called “attractor update” in Figure 3.1) applies elitisan attractorA; is only re-
placed byC;, if C; is better. With VQEA this parameter is simply switched off.
Therefore, the attractors are replaced at every generafitbiout considering their
fitness and thus attractors demonstrate a high degree dfiisplavioreover, to en-
sure the convergence of VQEA, the global synchronisatiaisis performed every
generation in such a way that all the attractors are iddntieathe attractor at gen-
erationt + 1 corresponds to the best solution found at generation

We note that, with such a setting, the group sizeand local synchronisation pa-
rametersS;,.., do not affect the algorithm anymore. With vQEA, the inforroat
about the search space collected during evolution is ndtaejme individual level,
but continuously renewed and shared among the whole pamiatNevertheless,
the concept of quantum groups, which is similar to demesassital EA, is inter-
esting and thus it is not intended to remove it. In this stimbyyever, we avoid the
tuning ofn and.S;,..,; and concentrate on the effects of removing elitism from QEA.
Thus the simplified sequential procedure of vVQEA is detditedligorithm 2. Notice
the non-elitist attractor update in line 9, which is the kbgrge of VQEA over QEA.

3.2.2 VQEA on the One Max problem

Similar to QEA above, the behaviour of VQEA on the One Max feobis studied
for A = 100. The settings of the evolutionary parameters in VQEA are &bpost
identical to QEA, in order to allow fair comparison betwele two. A population
of ten individuals is chosen, rotation angle sett6 = 0.01x, of course no elitism

It is worth noting that an extra long-term memory mechaniss been added to store the best col-
lapsed individual ever found, but this mechanism has no atngathe algorithm
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Algorithm 2 Versatile Quantum-inspired Evolutionary Algorithm
1.t<=0
2: initialise all Q;(t)
3: while not termination conditionlo
for all individualsi do
collapse thedbits of Q;(t) to form a solutionC;(t)
evaluate solutiord; ()
end for
Byiobai(t) <= best solution among afl;(¢)
global synchronisation:
non-elitist replacement of attractord;(t) < Biopa(t), Vi
10: update allQ;(t) to Q;(t + 1) using aQGate
11 t<=t+1
12: end while

© N g

is used and global synchronisation occurs every generatérs,,,, = 1, render-
ing the parameter for local synchronisati6y,.,; across the groups redundant, since
Biocal = Bgiobal-

In Figure 3.4, the evolution of two illustrativ@bits for QEA (dashed line) and
VQEA (solid line) are plotted. The figure reports the valug/@ in the polar co-
ordinates system. The radius is givent#bgnd the angle correspondsisuch that
cos() = |a] andsin(f) = |3|. For both algorithms, a successful run is presented,
since for both cases the andldinally reaches an expected value clos@d, i.e. 5
close to 1.0. Itis clear that QEA and vQEA display very diffiet behaviour. QEA
tends to make strong decisions and when a certain attracthioisen, it is followed
for several generations. In fact, this constancy is reltdetie strategy adopted for
updating the attractors based on elitism. Conversely, fa&tA@he trajectory of)(t)
shows jitter during the firs200 generations. Nevertheless, the overall evolution is
much smoother compared to the original QEA.

To illustrate this situation, we have also computed for l@gorithms the average
total number of different attractors used per individuatinig one run of 500 gen-
erations on the One Max problem. We found 25.5 for QEA and rttwaa 372 for
VQEA, meaning that the “life time” of an attractor is appnmeitely19.6 generations
for QEA and onlyl.34 generation for vQEA.

Figure 3.5 presents the typical evolution of #t® Obits using vQEA on the One
Max problem. We can see a phase of more th@hgenerations where the states of
the Obits remain undecided. Then all tlighits evolve slowly towards the optimum
and the colours change to white. In contrast to the evolutio@bits in QEA, no
hitch-hiking phenomenon is visible using VQEA on this peohl This fact is clearly
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Figure 3.4: Typical evolution of a Quantum bit (value &f)) for QEA (dashed line) and
VQEA (solid line) on the One Max problem. Due to elitism in QEA attractors
are less frequently replaced compared to VQEA, and as a consequéfieis
updated towards the same attractor for many generations. In vQEA on #re oth
hand, an attractor is exchanged much more frequently, which results iballglo
smoother exploration of the search space.

demonstrated by comparing the two Figures 3.2 and 3.5. Mweifically, no dark
colours appear in Figure 3.5. We note that for this run vVQEA wahle to find the
global optimum in340 generations.

To understand the characteristic evolutioncijits in VQEA better, the evolution
of Qbit Q23, i.e. values of|a|? (dotted line) and3|? (solid line), as well as the
states of the corresponding collapsed®ft and attractor bitd2* are presented in
Figure 3.6. We see that|? moves slowly but continuously towards which is
the desired behaviour. In the early stage of evolution ttra@br bit reports many
changes of its state, while in later generations the freqpehchange decreases and
finally the attractor bit converges 1o

3.3 EXPERIMENTS

In this section, VQEA is tested and compared to a classicedtgealgorithm (CGA) (Gold-
berg, 1989) and to the original QEA on two benchmark probldfos both problems,
the fitness of the average best solution found in 30 runs septed. We use a sta-
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Figure 3.5: Typical evolution of &bit string using VQEA on the One Max problem. The
shades indicate the value [gf|?> of each of the\ = 100 Qbits at a given genera-
tion. All Qbits gradually evolve towards the global optimurhof the problem,
i.e. no hitch-hiking phenomenon occurs.

Evolution of QBit #23
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Figure 3.6: Typical evolution of a Quantum bit, Collapsed bit and Attractowliit vVQEA
on the One Max problem

tistical unpaired, two-tailed-test with95% confidence to determine if results are
significantly different.



3.3 EXPERIMENTS 60

A = N =500, 1000 generations
CGA | QEA | VQEA
1 2963.5 (19.7) | 3013.5 (18.9) | 3058.0 (15.9) |

Table 3.1: Average profit of the best solution found on(hd&napsack problem for all tested
algorithms. Each profit was obtained in 30 independent runs; brackixtsia the
standard deviation.

3.3.1 Optimisation of a)1-knapsack problem

The 01-knapsack problem is a classical NP-hard benchmark probiemhich the
most valuable subset amomnyg items that have different profits and volumes needs
to be identified. This subset also must fit in a knapsack otdéichcapacity. Han and
Kim (2003) evaluated CGA and QEA already or)Bknapsack problem. Hence,
we adopt here exactly the same settings for the evolutiopargymeters of CGA and
QEA, respectively. We note that these settings were olddmoen a comprehensive
parameter study and were shown to be suitable for the probidrand. Additionally,
we use the sam@l-knapsack problem definition as described in (Han & Kim, 2003
It is worth mentioning that the population size in CGA is eqwal 00 and only 10 in
both QEA and vQEA. For vQEA elitism was switched off afig,;.; set to one. All
three algorithms were allowed to evolve over 1000 genaraiimd for each algorithm
30 independent runs were performed and then averaged.

The results are reported in Table 3.1 f§=500 items. Our implementation of
CGA and QEA found solutions comparable to (Han & Kim, 2003) Aignificantly
outperforms CGA, but the best results are reported by VQEA. ifrtprovement of
VQEA over QEA is very similar to the improvement of QEA over CGA

In Figure 3.7, the evolution of the average best profit is gmesd for the three
tested algorithms. We see that during the first generatiors €@orts the best profit,
but is outperformed by VQEA aft&06 generations and later also by QEA after gen-
eration454. As indicated by the error bars in the figure, all algorithroisiave signif-
icantly different final profits at the end of the optimisatjmmocess, alsof. Table 3.1.

It is noteworthy, that CGA was allowed to usétimes more fitness evaluations, due
to its larger population size. More specifically, in eacheation100 individuals
were evaluated in the case of CGA, compared to aflindividuals/evaluations for
each of the QEA methods. Hence, both versions of QEA reges® ¢omputational
resources than CGA, and simultaneously deliver better ogdiion results.
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Figure 3.7: Average profit of the best solution found omlaknapsack problem of size
N=500. Both QEA methods demonstrate superior optimisation performance
compared to CGA, and VQEA being significantly faster than QEA.

3.3.2 Optimisation of NK-landscapes problems

In (Kauffman, 1993) a synthetic benchmark problem was aped, namely the
N K-landscapes, which allows the explicit modelling of linkdgetween variables.
Here the quality of a solution depends not only on the staitis of variables, but also
on theK interactions between them. The problem requires the geifitwo parame-
ters: N determines the size of the search spacefdmntrols the number of variable
links. With increasing’, the number of local optima also increases. Setfing- 0
results in a single global optimum, Whi% local optima exist forkk = N — 1.
NK-landscapes have been used in theoretical biolegy, to study gene networks,
the evolution of proteins or immune systems. The NK-landssalefine also a family
of combinatorial optimisation problems that are now widetged as benchmarks for
EA. According to (Weinberger, 1996), the model allows theeagation of a “tunable
rugged” fitness landscape.

In this study, the interactions between th¥€ variables are chosen randomly and
the corresponding problem has been proved to be NP-conipleté > 1 (Wein-
berger, 1996). The performances of the three algorithmstacked for problems of
increasing size withV =256, N =512, N =1024,N =2048 andN =4096 and of
increasing difficulty with/K varying from0 to 8. To allow a statistical analysis of the
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results, each algorithm was evaluatedinndependent runs. Each run corresponds
to 10, 000 generations.

Han and Kim (2004) introduced a modified rotation gate operatamely theH,
gate, which prevents the convergence of the probabilityliandes|«|? and|3|? of a
Obit towards0 or 1. Instead, the authors suggested to use a minimum and maximum
value for the amplitudeg,and1 — ¢, respectively, where € R is a parameter of the
operator. An experimental analysis of the gate revealed a superior optimisation
performance especially on multi-modal problems.

Preliminary experiments using VQEA on the NK-landscapesbmark confirmed
the advantages of thié, gate as reported in (Han & Kim, 2004). Hence, we introduce
it here as the default operator for VQEA. Parameter set tosin?(2 x A#) which
stops the amplitude update two rotation steps before th@wvergence towards or
1. A default learning raté\¢d = 0.017 is assumed.

The average fitness of the best solutions found with= 0 and 8 are plotted in
Figure 3.8 (error bars indicate standard deviation). kKor= 0 and N = 256 the
problem is very easy and can be solved by all three algorithith the increase of
N, the performance of CGA and QEA decreases and both methodgyargcantly
outperformed by VQEA. Moreover, the average fitness of thetisos found with
VQEA is almost unaffected byv. For K = 8, all three algorithms perform equally
well for N = 256 and N = 512, but for largerN a similar trend as observed for
K = 0is reported. From these results it is claimed that vVQEA isghllgiscalable
algorithm even for difficult problems.

In Figure 3.9 the final fitness of all tested methods is presentlative to the
obtained fitness of CGA,e. the performance of CGA is used as a reference. In this
diagram the problem size & = 4096 and the fitness for different values éf is
shown. It is clear VQEA outperforms CGA hyl% regardless of the difficulty of
the problem. Conversely, for QEA, this ratio varies from 8% f = 0 to 5% for
K = 8. We note also that the standard deviation reported in TaliléaB VQEA is
the smallest, indicating that most of the 30 runs have foumdagly good solutions.
For further inter-comparisons, the overall numerical ltssabtained with CGA, QEA
and vVQEA are reported in Tables 3.2 and 3.3.

Figure 3.10 presents two isofitness clouds. In these cl@ad$, pointgen 4, geng)
corresponds to the average number of generations needea lyfterent algorithms
A andB, in order to reach the same fitness value. For example: T @60, 200)
would indicate, that algorithml required 100 generation to achieve the same fitness
level as algorithmB in generation 200.
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Figure 3.8: Average fitness of the best solution found on NK-landsceyité X' = 0 and
K = 8. On larger sized problemsV( > 1024) vQEA demonstrates a significant
improvement over CGA and the original QEA.

We introduce this kind of representation to allow practaahparisons of compu-
tational resources required by algorithms reporting diffie best fithess values and
different convergence speeds. In our case, the isofitheadshave been computed
from all the experiments on the NK-landscapes reportede@bdte underlying as-
sumption is that the resources needed for computing oneg@eneare the same for
all tested algorithms, which is partly false. Indeed, whenACtAd QEA (or CGA
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Figure 3.9: Relative fitness of the best solution found on NK-landscajblesV=4096. Here
the performance of CGA is used as a reference and the bars showadtiere
improvement of the methods over CGA. Error bars indicate standard deviatio
On average QEA reports a 8% to 5% advantage in terms of fithess compared to
CGA. For vQEA this improvement is around 14%.

and vVQEA) are compared, the size of the populations arefwignily different, re-
spectively 100 and 10 individuals and so a generation isgased faster with QEA
or VQEA than with CGA.

Figure 3.10a compares CGA and QEA. Notice that most of thetpdall be-
low the liney = = showing that QEA was faster than CGA. The biggest difference
in convergence speed is reported for points at the bottoht agrner of the figure
meaning that CGA requiret, 000 generations to discover solutions of similar qual-
ity as those found by QEA at generatien 1,000. However, we note that for the
early generationg,e. before1000, some points indicate that CGA was the first to
reach a given fitness level. After studying the data, we haued that those points
correspond to the easiest problems with small valugs (256 and 512) an& = 0.
Figure 3.10b displays the isofitness cloud obtained for QERAQEA. It is clearly
demonstrated that vVQEA is almost always faster than QEApedédent of the size
and the difficulty of the problem. We also see that after gatian 4,000, the “slope”
of the cloud is nearly equal to 0. This means that the QEA nae@sy high number
(asymptotically an infinite number) of generations to fintlsons as good as the
solutions found by VQEA in less than 2,000 generations.
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CGA | QEA | VQEA

K N = 256

0 0655(0 0000) 0.655(0:0_000) 0.655(0:0.000)
1 0677(0 0.000) 0.677(020,000) 0.677((7:0.000)
2 | 0.679(—0.003) | 0.680(s—0.001) | 0.680(s—0.000)
3 | 0.682(,—0.010) | 0.679(6=0.009) | 0.674(5=0.005)
4 | 0.690(,—0.007) | 0.694(c=0.004) | 0.695(5—0.002)
5 0689(0 0007) 0.691(010_008) 0.683((;:0.006)
6 | 0.686(5—0.009) | 0.692(5—0.003) | 0.691(5—0.004)
7 | 0.690(—0.011) | 0.691(s—0.007) | 0.695(s—0.009)
8 | 0.683(,—0.009) | 0.688(5—0.006) | 0.680(,—0.007)
K | N =512

0 | 0.657(5—0.000) | 0.658(5—0.000) | 0-658(5—0.000)
1 | 0.681(6=0.000) | 0.682(5—0.000) | 0.682(5—0.000)
2 | 0.671(5—0.002) | 0.673(6=0.001) | 0.673(5=0.000)
3 | 0.673(5=0.005) | 0.676(5—0.003) | 0-678(5=0.000)
4 0681(0 0003) 0683(0 0000) 0683(0 0000)
5 | 0.679—0.006) | 0-684(s—0.001) | 0.685(s—0.000)
6 | 0.687,—0.011) | 0.692(6—0.006) | 0-687(5=0.006)
71 0.678(5=0.003) | 0.680(5=0.003) | 0.680(5=0.004)
8 | 0.688(,—0.011) | 0.693(6=0.009) | 0-690(5—0.009)
K | N = 1024

0 | 0.642(,—0.001) | 0.662(5—0.000) | 0.664(5—0.000)
1 | 0.648(5=0.001) | 0.665(5—0.002) | 0.669(5—0.002)
2 | 0.643(5—0.001) | 0.660(5—0.001) | 0.665(5=0.000)
3 | 0.649(5—0.002) | 0.667(5—0.002) | 0.672(5—0.002)
4 | 0.653(5=0.003) | 0.673(6c=0.003) | 0-679(5=0.000)
5 | 0.658(5=0.003) | 0.675(5=0.002) | 0.681(5—0.001)
6 | 0.653(5=0.002) | 0.667(5—0.003) | 0.674(s=0.003)
7 1 0.654(,—0.004) | 0.670(5—0.003) | 0.676(5=0.003)
8 | 0.651(,—0.003) | 0.667(5—0.003) | 0.675(5=0.004)

Table 3.2: Average profit of the best solution found on the NK-landssgpoblem after
10,000 generations for N=256, 512, and 1024. In brackets the standard-dev
tion is shown.

3.4 DISCUSSION

According to (Mihlenbein & Paass, 1996), algorithms using a probabilistclel
to explore a search space are called Estimation of Distoibuslgorithms (EDA).
Thus, it is argued here that in QEA tli@ndividuals act as probabilistic models and
so, as has already been claimed in (S. Zhou & Sun, 2005b) aanal &Kim, 2006),
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CGA | QEA | VQEA

K N = 2048

0 | 0.613(,—0.001) | 0.650(5—0.002) | 0.665(5—0.000)
1| 0.612(5—0.001) | 0.645(5—0.004) | 0.6655—0.000)
2 0.617(010.001) 0.649((7:0_004) 0.671(010.001)
3 0.617(020.002) 0.650(020,004) 0.673((;:0,000)
4 | 0.623(,—0.001) | 0.655(5=0.000) | 0.678(5—0.000)
S | 0.617(5=0.002) | 0.647(5—0.004) | 0.671(s=0.000)
6 | 0.624(5—0.002) | 0.653(5=0.005) | 0-678(s—0.001)
7 | 0.623(5—0001) | 0.653(o—0.001) | 0-678(5—0.001)
8 0.620(020.004) 0.647(020_004) 0.675(020.002)

K | N = 4096

0 | 0.581(,=0.001) | 0.625(5—0.002) | 0.662(5—0.000)
1 0.586(010.001) 0.629(010_003) 0.669(010.000)
2 | 0.585(5=0.001) | 0.623(5—0.004) | 0.667(5—0.000)
3 | 0.587(p=0.001) | 0.624(5—0.005) | 0.669(5—0.001)
4 | 0.587(5—0.001) | 0.619(6=0.006) | 0.669(5—0.001)
5 | 0.587(5=0.001) | 0.619(5—0.005) | 0.669(5—0.001)
6 0.589(0:0.001) 0.619(0:0_004) 0.672((;:0.002)
7 | 0.589(5=0.003) | 0.621(5—0.006) | 0-671(5=0.002)
8 | 0.590(5-0.003) | 0-621(5—0.004) | 0-673(5—0.001)

Table 3.3: Average profit of the best solution found on the NK-landssgpoblem after
10,000 generations for N=2048 and 4096. In brackets the standard deviation is
shown.

QEA is a new EDA approach. In this section, the role of elitisnEDA is briefly
discussed.

In CGA, elitism has been introduced as a protection mechatostounteract the
disruptive effects of genetic operators such as the unifmoasover. In some EDA,
the probabilistic models can undergo perturbations toaepihe search space, but
these perturbations do not have strong consequences éischal not necessary.
Moreover, with some other EDA, the probabilistic models eoepletely recon-
structed every generation and elitism is not used. NeviesbeAhn, Kim, and Ra-
makrishna (2003a) report an interesting counter exampérevan EDA is presented
and better results are reported with elitism but in that eds@a uniform crossover is
applied to the bit strings. Thus, so long as no disruptiveatpes are employed, there
is no need for an EDA or a quantum inspired algorithm to hageuese to elitism.
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Figure 3.10: Isofitness clouds comparing the required computational loesteen the al-
gorithms. A point in these diagrams corresponds to the generations nieeded
an algorithmA to achieve the same fitness level of an algoritBmCGA uses
more computational resources than QEA, while QEA requires more resourc
than vQEA.

3.5 CONCLUSION

The Quantum-Inspired Evolutionary Algorithm (QEA) intrezed in (Han & Kim,
2002) and studied here is elitist. The exploration of thedeapace is driven by
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attractors corresponding to the best solution found so tfaither the individual,
local or global level. If a non-optimal solution is propaggto the global level, this
solution starts to attract the entire population. In thageg#o avoid being trapped, the
algorithm has to discover a better solution before conwertp this global attractor.
Hence, the choice of a sub-optimal attractor may becomeerséle.

To counteract this issue, the Versatile Quantum-InspirealUEionary Algorithm
(VQEA) is proposed. In vQEA elitism is removed and the seatctimet + 1 is
driven by the best solution found at tinite Simply removing elitism has strong
consequences. With VQEA, the information about the segrabescollected during
evolution is not kept at the individual level but continugusenewed and shared
among the whole population. In terms of both speed and acgwm@EA performs
better than QEA on different benchmark problems.

The dynamics of QEA and vVQEA are very distinct. The shomatéehaviour of
QEA is almost always constant because preferential se@ettidns are chosen and
followed during several generations. Conversely, the steonh behaviour in VQEA
iIs much more unsettled and the search directions are regedl@very generation.
Thus the eventual decision errors do not have long-termecprences. vQEA is
continuously adapting the search according to local infgrom while the quantum
individuals act as memory buffers to keep track of the sehistory. This leads to a
much smoother and more efficient long-term exploration efs&arch space.

In this study, since all the attractors are synchronisedeategeneration, the local
level with the Qgroups are redundant. Nevertheless, the concept of greupsy
interesting, since it is similar to demes in classical EAither studies may address
the setting of both local and global synchronisation.



QUANTUM-INSPIRED EVOLUTIONARY ALGORITHM: A
MULTI-MODEL EDA

Numerous natural and physical real world processes hawentigcinspired re-
searchers in various domains of Artificial Intelligenceclsias neuro-computing,
Artificial Evolution, Ant Colony Optimisation or Simulatedniealing, to name a
few. The use of metaphoric comparisons is a clear trend farcheand optimisa-
tion algorithms. Nevertheless, metaphors can not last\atigout strong theoretical
justification.

Quantum physics and quantum computing principles havelsso widely seen
as a source of inspiration, for example in Neural Networkerihker & Narayanan,
1995), Genetic Algorithms (Narayanan & Moore, 1996), Difatial Evolution (Draa,
Batouche, & Talbi, 2004b), Artificial Immune Systems (Li & dj@2005) and Particle
Swarm Optimisation (J. Liu, Sun, & Xu, 2006). In the field ofdwtionary Com-
putation, the introduction of the Quantum-Inspired Eviolnary Algorithms (QEA)
by Han and Kim might be the most successful application ofjirentum metaphor
(Han & Kim, 2002, 2003; Han, 2003). It has been earlier altuttat QEA is related
to Estimation of Distribution Algorithms (EDA) (S. Zhou & 8u2005b; Han & Kim,
2006). The first aim of this chapter is to integrate QEA in aeystic way into the
class of EDA as an original algorithm.

EDA have shown their ability to avoid the disruptive effectgenetic operators in
Evolutionary Algorithms (EA), namely crossover and mutatiby iteratively evolv-
ing a probabilistic model to explore the search space. Tdifesrent classes of EDA
have been proposed to categorise these algorithms acgdodihe modelling of in-
teraction between variables of optimisation problemsikBe| Goldberg, & Lobo,
1999). See also (Lariimga, Etxeberria, Lozano, & Ra, 1999) for an overview of
proposed EDA for each class.

Early EDA assume independent relationships between paeasrfer a given prob-
lem and thus the probability distribution of solutions canfactored as a product of
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independent uni-variate probabilities. This class of EDAaludes the well-known
Probabilistic Incremental Learning (PBIL) (Baluja, 1994)e ttompact Genetic Al-
gorithm (cGA) (Harik, Lobo, & Goldberg, 1999) and the Unirizie Marginal Dis-
tribution Algorithm (UMDA) (Muhlenbein & Paass, 1996), to name a few.

Recent developments in the field of EDA take possible intemastbetween vari-
ables explicitly into account. Modelling bi-variate depencies represents the sec-
ond class of EDA and is implemented byg. the Mutual Information Maximisation
for Input Clustering (MIMIC) algorithm (Bonet, Isbell, & Violal997), the COMIT
algorithm (Combining Optimisers with Mutual Informationels) (Baluja & Davies,
1997, 1998) and the Bi-variate Marginal Distribution Algbm (BMDA) (Pelikan &
Muhlenbein, 1999).

The third class of EDA can model multivariate variable iatg¢ons. Examples of
algorithms of this class are the Factorised Distributiogokithm (FDA) (Mihlenbein,
Mahnig, & Rodriguez, 1999), the Extended Compact Genetic vigm (EcCGA)
(Harik, 1999) and the Bayesian Optimisation Algorithm (BORg(ikan, Goldberg,
& Cantl-paz, 2000).

It is worth noting that the second and third classes of EDAlregcomplex learn-
ing algorithms and significant additional computationalo@ces in order to handle
variable interactions. It has been pointed ag. in (Johnson & Shapiro, 2001),
that under certain conditions the benefit of this overheaghtvstill be unclear. As a
consequence the first class of EDA, although being simptajldmot be discredited
a priori. In this chapter, the common points and specifics of QEA coatpt other
EDA are highlighted. In a similar way, other methods have bken shown to belong
to EDA. For example, Coi@h et al. (2000) and Monmaretet al. (1999) show how
EDA and the Ant Colony Optimisation (ACO) algorithm (DorigoaMiezzo, & Col-
orni, 1996) are actually very similar and differ mainly irettvay their probabilistic
model is updated.

The use of a probabilistic model is the key concept of any EDi#e QEA follows
the same strategy to guide its search in a given space of@mutMoreover, in QEA
multiple probabilistic models are created and increméntabdified. The idea of
using multiple interacting models in EDA is not new. Prolyaibitiated in (Zhang,
Sun, Tsang, & Ford, 2002), this idea is now very popular (A&im, & Ramakrishna,
2003b; Ahn, Goldberg, & Ramakrishna, 2003; delaOssan€z, & Puerta, 2006;
Madera, Alba, & Ochoa, 2006; S. Zhou & Sun, 2005a).

We can identify at least two reasons why the multi-model apgin might be use-
ful for optimisation problems. First, simple EDA such as UNMRnd PBIL cannot
solve complicated problems as shown in (Galez, Lozano, & Larrdaga, 2000)
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and (Zhang, 2004). Second, even advanced EDA using a compdek still single
— probabilistic model may not work well in practise (ZhangnS& Tsang, 2005).
In QEA, the interaction of the probabilistic models is urequt is this interaction
that provides the search with an adaptive learning speed dmdfer against poten-
tial decision errors. An explicit aim of this chapter is tanéiom that several models
together perform better than only one and then to explain whys study was pub-
lished in (Defoin-Platel, Schliebs, & Kasabov, 2009).

We start this analysis by investigating the key componeh@EA in the light of
EDA. Therefore the probabilistic model, selection and dargprocedures, learning
strategies and population structure used in a QEA are cadparsome classical
EDA. In an extensive experimental study the behaviour amtbpeance of QEA
in terms of fitness, scalability, diversity loss and robesgiagainst noise is investi-
gated. In the final part the role of multiple probabilisticdeds is discussed and some
potential advantages are highlighted.

4.1 VQEA IS AN EDA

According to (Mihlenbein & Paass, 1996), the algorithms that use a pros@tbil
model of promising solutions to guide further exploratidntlee search space are
called Estimation of Distribution Algorithms (EDAS). WeVeaseen in chapter 3 that
eachQindividual defines a probability vector and so, as it hasaalydbeen claimed in
(S. Zhou & Sun, 2005b) and (Han & Kim, 2006), vQEA is a new ailipon belonging
to the class of EDAs. A generic description of EDAs is proghbiseAlgorithm 3.

Algorithm 3 Estimation of Distribution Algorithm (EDAS)
1.t<=0
2: initialise the probabilistic modeP(t)
3: while not termination conditionlo
4. sampleM new solutions fronP(¢) into D(t)
5. evaluate the elements &f(t)
6: selectL < M solutions fromD(¢) into Dy(t) using a selection method
7
8
9:

. learn the probabilistic modé?(¢ + 1) from D,(t) and eventually fronP(t)
o t<&=t+1
end while

In this section an extensive study of the features of VQEA@ppsed. The com-
mon points and specifics of VQEA compared to other EDAs arelilgigted.
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4.1.1 Probabilistic model

The complexity of the probabilistic model, denotBdn Algorithm 3, varies largely
among EDAs. In (Pelikan et al., 1999) a survey on EDAs repibntse different
classes based on the level of interactions between theblesithat their models can
represent. In the version of VQEA discussed in this stuahgryistates are superposed
and the eventual interactions between variables are néitelyptaken into account.
At the Qindividual level the probabilistic model

P = (1B 18N (4.1)

is a vector of probabilities, since eaq;ﬁﬂz value is used independently for sam-
pling. Therefore, VQEA belongs to the first family of EDAs thessumes inde-
pendent variables and for which the probabilistic model veetor of probabilities,
such as population-based incremental learning (PBIL) (Bali§94), compact GA
(cGA) (Harik et al., 1999) and uni-variate marginal distitibn algorithm (UMDA)
(Mihlenbein & Paass, 1996). All these algorithms are destribaletail in Ap-
pendix A. This family of EDA — although simple — should not bsalediteda priori
since the benefit of searching complex variable interastamuld be still unclear un-
der particular circumstances (Johnson & Shapiro, 2001) wWesee in section 4.3
how thep individuals of theQpopulation interact to form a multi-model EDA, with
P={P1,..., Py}

In EDAs, the probabilistic modéP is iteratively updated to account for the fitness
of the lastL solutions selected i,. Nevertheless, the state space on which PBIL,
UMDA, cGA and vQEA act, is different. In PBIL an elemeRt of the probability
vector has an arbitrary precisiak? and so the number of possible values ®ris
infinite. Conversely, in cGA this number is finite and the psem AP is constant.
The so-calledvirtual population sizeparametem determines the accuracy of the
model since the update steps have a constantsRe= 1/n. With UMDA the
accuracy ofP? depends directly on the numbérof solutions selected to compute
the next probability. However, the update steps are nottaohand depend on the
variance of the empirical frequency at locus

For VQEA, the situation is even more complex. At the level aDait Q{ the
application of the rotation gate operator according\h can only produce a finite
numbers x ﬁ of positions for the anglé{ € [0,7/2] and so for the probabilitﬁ? =
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Theoretical variations of probabilistic models

Probability
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. . VQEA ——
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Figure 4.1: Theoretical variations of the probabilistic model in PBIL, cGA @QEA

137> = sin?(#?). The size of the update steps is constant in angle but substygu
varies forP’. More formally we have:

AP(0)) = sin (67 + A0) — sin®(6?)

4 4 4.2)
= 2cos(0])sin(07) x A

It is worth noticing that, according to equation (4.2), thermaQbit is converged
(with 05 — 5 or «9{ — 0), the smaller the update step. This phenomenon can be seen
as a form of deceleration of the algorithm before convergenc

We can see in Figure 4.1 how an element of the probabilityorastaffected by
several successive applications of the update operatoP8ih, cGA and VQEA. We
note that this diagram does not reflect the real behaviouneftgorithms. This is
a theoretical situation where the conditional aspects ®utbdate are not taken into
account and hence all models are updated at every generatiennitial probability
is set to0.5 and the update direction is toward "1’ for each operator. [Eaening rate
of PBIL is fixed to R, = 0.1, the virtual population size of cGA to = 50 and for
VQEA the parametef\d is equal to%g and only onelindividual is used. With such
a setting, both cGA and vQEA requié update steps to converge.

When considering the population level of vVQEA, a setpgbrobability vectors
interact in a complex wayc{. section 4.3). The accuracy of the overall mogek
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{P1,...,P,} can be investigated by looking at the variations of the meadehat
locusj, notedPJ, such that

— 1<
Pi — 52 157)2 (4.3)
=1

In VQEA the update of eao?f and subsequently of ea¢/t§\{|2 is conditional and is
performed independently among the population. Therefeeenumber of positions

for the average angl¥¥ € [0, /2] is T x 2

1
A5 X

4.1.2 Sampling and selection

The classical EDAs are distinguished also by the number lotisas M (cf. line

4 in Algorithm 3) sampled at every generation to form the BetBoth PBIL and
UMDA require a comparably large number of samples in ordexjgore the search
space effectively. For example, in (Shapiro, 2005), the@utlaimed thaf\/ should

be large compared to the square root of the problem size N kDA to find the
optimum on a One Max problem. Conversely, cGA works with ohly= 2 bit
strings produced per generation. In VQEA all @edividuals collapse during one
generation and so for eac]; this phase corresponds to the sampling of only one
solution from the corresponding mode|.

After sampling and evaluation dp, the next step in EDAs consists in selecting
L solutions intoD,. This subset will be further used during the learning phase.
Again various selection schemes exist in EDAs. For exanijil. selects only the
best (and sometimes together with the worst) elemeri? &f In cGA a tournament
determines a winner and a loser solution whereas in UMDA rzctition selection is
often employed (Mhlenbein, 1997) where thebest solutions are selected (typically
~ = 50%). We note that other models can be used as well, such as fimy@Edror
tournament selection (Zhang &dlenbein, 2004).

At first glance, the selection process of VQEA may appearmdigtinctive: as in
a tournament each attractdg(t) is basically compared in terms of fitness to the last
collapsed strin@’;(¢). Nevertheless these tournaments are not symmetric. Aitearn
phase occurs only if an attractor wins a tournament, otlserwo solution is selected
and there is no learning step in this generation.

1 A similar approach has been explored in the Best-Worst ArteBn algorithm (Coroin et al., 2000),
which also belongs to the class of EDAs.
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It is noteworthy that;(t+1) is sampled fronP;(¢+1) and A, (t+1) from P;(¢). If
the fitness of4;(¢) is not strictly better than the fithess ©f(¢) then the probabilistic
modelP;(t) stays unchangede. P;(t+1) = P;(t). Inthis case(;(t+1) and A; (t+
1) are sampled from the same probabilistic model. Therefooen fan evolutionary
point of view, we can consider that both belong to the samemgion. On the other
hand, if the fitness afi;(¢) is strictly better than the one 6f;(¢), P;(t) is updated and
P;(t+1) # P;(t). In this case, the selection process involggg + 1) and A;(t + 1)
that are issued from generations 1 andt, respectively. In other words, VQEA is a
form of steady-stat&DA where “parents” and “offspring” may compete againsteac
other. This feature of VQEA is an important specific sincetmbthe other EDAs are
“generational”. However, notable exceptions where @litis implemented in EDAs
exist, for example (Ahn, Kim, & Ramakrishna, 2003b) and (AhrR&makrishna,
2003) where inter-generational competition exists. Lizaga and Lozano (2002)
also apply some steady-state EDAs in the continuous field.

4.1.3 Learning and replacement

Step 7 in Algorithm 3 is a learning phase where the probaigilimodelP(¢t + 1) is
built to account for the solutions previously selectedist). With UMDA, P(t+1)

is fully determined using only the sék,(¢) whereas with PBIL and cGA, botb,(t)
andP(t) are involved and the learning is incremental. In cGA, therlew is also
conditional since the update of the model occurs only at ts#ipns where the win-
ner and the loser bit strings differ. In the original versminPBIL the learning is
unconditional but we note that some extensions of the bégacithm have been pro-
posed where the bits of the best and worst solutions are alspared to determine
the update (Baluja, 1994).

Besides the update operator itsele( the rotation gate) the learning process in
VQEA is exactly the same as the one employed in cGA. If andatra; wins a
tournament then the binary strings and A; are systematically compared and the
modelP; is updated toward!; only whereC; and A; differ.

Figure 4.2 shows how an element of the probability vectoffexted by the learn-
ing process for PBIL, cGA and VQEA when solving a one bit One Miblem. We
note that UMDA is not studied here because it instantangarsivergences after
the first iteration on this problem. Contrary to Figure 4.1,ca@ see the real algo-
rithms working here with the action of the conditional leamgfor cGA and both the
asymmetric selection and conditional learning for vVQEAe Turves correspond to
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Actual variations of probabilistic models
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Figure 4.2: Actual variations of the probabilistic model in PBIL, cGA and ¥QE

the evolution of one probability averaged among 30 indepehduns of 200 gen-
erations. The learning rate of PBIL is fixed &) = 0.1 and M = 2 solutions are
sampled from the model, the virtual population size of cGA is 50 and for vQEA
the parameteAfd = %g and only oneQindividual is used. With such a setting, the
convergence of PBIL is the fastest primarily because thenlegris unconditional.
The actual shape is not so different from the theoreticgbstikepicted in Figure 4.1.
In fact, with only two samples per generation according te setting of PBIL, the
probability of learning a0’ is not null (e.g. 0.25 at the beginning of the run) so the
model is sometimes updated toward the wrong directionh#jiglowing down the
actual convergence speed. When solving a one bit One Maxjtmoral learning
prevents the models of cGA and vVQEA from moving toward thengrdirection and
also significantly decrease their convergence speed. lti@idhe asymmetric se-
lection makes vQEA slower than cGA. Indeed, the probabiftypdating the single
dimension modeP on this particular problem i&P(1 — P) for cGA andP(1 — P)
for vQEA.

Most of the time in VQEA, at generatidn+ 1 eachQindividual attractorA; (¢ +
1) corresponds to the last sampled soluti@rit). Nevertheless, according to the
structure of the2population and the local and global synchronisation pasiedveral
Qindividuals can also share a common attractor during onergéon.
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4.1.4 Population structure

Because of the numerous aforementioned specifics of VQEAamuo other EDAS,
it is clear that even when considering only a sin@i@dividual, vQEA is an original
EDA. Nevertheless, what makes vVQEA unique is that it wasgihesl as a coarse-
grained algorithm with a complex structured population@hdividuals. The sit-
uation can be easily compared to multiple demes in EA wheloepspulations are
artificially separated to promote speciation and where atign allows to share in-
formation between demes. We note several interesting ptseafi multi-population
EDAs (Ahn, Kim, & Ramakrishna, 2003b; Ahn, Goldberg, & Ramahria, 2003;
delaOssa et al., 2006; Madera et al., 2006).

In VQEA, the structure of the population is fully determin®dthe numbey and
the sizek of the Qgroups together with the so-called local and global synuisedion
periods, denoted,.., and S, respectively. Actually there is not a single fixed
topology but rather three superimposed levels of organisstappearing iteratively
according to the synchronisation periods. As an examplenvehglobal synchroni-
sation occurs at timg the best attractor among tiipopulation is selected and then
used at time + 1 by thep = ¢ x k£ Qindividuals. Therefore, at that particular time,
the group structure of th@groups does not matter. The situation is the same for the
Qindividuals in aQgroup that are to some extent connected but only during & loca
synchronisation event.

In this study we are interested in three different structuagpopulation contain-
ing only one singlelindividual, aQpopulation containing a singl@group consist-
ing of severalQindividuals and finally the most complex one Gpopulation con-
taining severallgroups of severalindividuals each.

4.2 EXPERIMENTS

In this section, PBIL, cGA, UMDA and vQEA are experimentallyngpared to each
other. Besides the fitness performance comparison, we avardaéyested in the
diversity loss, the scalability and the robustness of edgbrithm. However, the
performance and the overall behaviour of PBIL, cGA and UMD sgly depend
on the setting of their parameters and the optimal settingvas a function of the
problem to solve. It is not the purpose of this study to find thh@st appropriate
setting for each algorithm and then to state that one alguaris better than another.

2 The reader is referred to chapter 3 for a detailed discnssdiall parameters used in VQEA.
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| Algorithm | Setting | Name |
sGA M = 100, uniform crossover SGA
Prross = 1, P = 0.01
PBIL M=10,R, =0.1,R,, = 0.02, R, = 0.05 | PBI L

cGA n= */TE\/Nlog N cGA
UMDA | M = 500, truncationy = 50% UNVDA
g=1,k=1,A0 =7/100 VQEA, |
g=1,k=10,A0 =x/100 VQEA,
VQEA | Spopa =1
g=>5,k=2,A0=m/100 vQEA; »

Slocal - 1; Sglobal = 100

Table 4.1: Parameters settings for all tested algorithms
4.2.1 Experimental setting

We adopted different policies to set the parameters andgtskown in Table 4.1.
For vQEA, three settings are investigated: a sir@ledividual (vQEA, ), one group
of 10 fully synchronisedQindividuals ¢ QEA, ;o) and5 groups of2 Qindividuals
synchronised every00 generation(QEA; ;). The default/, gate as described in
chapter 3 is used. Fd?BI L, we decided to fix\/ to 10 in such a way that the
number of solutions sampled and evaluated in one generatiequivalent to both
VQEA, ;o andv QEA; ». Actually, according to (Shapiro, 2005), this setting igahle
for low-dimensional problems (N- 100). For cGA, the virtual population size is
adapted according to the problem size N following the recemulation reported in
(Sastry, Goldberg, & Llora, 2007) whereas DA a fixed setting suitable for high-
dimensional problems is used.

The experimental results presented hereafter are obtaynaeeraging 30 indepen-
dent runs consisting dfo® fitness evaluations for each algorithm and problem tested.
We use a statistical unpaired, two-tailetest with95% confidence to determine if
results are significantly different.

4.2.2 Diversity loss

The drift phenomenon in EA refers to the loss of genetic divgidue to finite pop-
ulation sampling. In (Shapiro, 2005), the loss of diversstgtudied in the context of
EDAs: It is shown that without selectione. on a flat landscape, the variance of the
probabilistic model iteratively decays to zero and consetjy the model converges
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towards a fixed configuration. Most EDAs do not compensatehigrand the lost
diversity cannot be restored. Moreover, it is also showh fioa a non flat problem,
the random drift may counteract the effects of selectioner@éfore, the parameters
of the algorithms have to be tuned properly so that seleditite main force driving
the search.

In this section, an empirical comparison of the loss of digrof cGA, PBIL,
UMDA and vQEA using the settings reported in Table 4.1 is anied on different
benchmark problems. Following (Shapiro, 2005), to esintla¢ diversity of the bit
strings sampled by an EDA at generatipmve compute the varianceas:

N
o(t) =Y P(H)(1=P(t) (4.4)
J
whereP’(t) is the ;! element of the probabilistic mod& at generatiort. In the
case of VQEA, the average mode(t) over thep Qindividuals ¢f. Eq. 4.3) is used
instead. The maximum diversity correspondsigo= N/4 andv(t) = 0 indicates
that the models have converged.

We have seen in section 4.1.2 that the selection procesardeteg the learn-
ing phase of VQEA is asymmetric since the update of a m@dedccurs only if
f(A4;) > f(C;). On a flat landscape this situation is impossible, therefgrean
not vary and vQEA can not loose diversityg. v(t) = v,. We note that this is the
optimal behaviour for an EDA since if no information is prded each solution of
the search space keeps an equal probability of being sampledprevious remark
also stands for the so-called needle-in-the-haystackigmobNevertheless, the drift
phenomenon exists in VQEA as well and can be monitored if wlenatse to the flat
landscape. We assume a random noise such that the fitneiseisledr 1 with an
equal probability.

Here we analyse the average empirical variar{¢eas a function of the number of
fitness evaluations for a noisy flat landscape; two NK-laages® with K equals0
andg; and a One Max problem. The size of these four problems is fxéd = 2048
variables.

In the noisy flat landscape problem only random drift can eahs convergence
of an algorithm,cf. Figure 4.3. PBI L is the algorithm that is the most prone to
loose diversity, withu(t) = vy /2 after only 720 evaluations, probably because the
setting of the learning rate is not suitable for high dimenai problems. We see

According to (Weinberger, 1996), the K interactions be&wéhe N parts of the systems are chosen
randomly and the corresponding problem has been provediiFbeomplete forl > 1.
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Diversity loss on Noisy Flat Landscape N=2048
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Figure 4.3: Loss of diversity on noisy flat landscape

also the effect of the mutation operatorRBI L that perturbs the probabilistic model
and guarantees a residual level of diversity arouf@iN R, Rs(1 — Ry), (cf. Ap-
pendix A for a detailed description of the mutation operatdPBIL ). With L=250
for UVDA andn=305 for cGA, the average loss of diversity of both algorithms ap-
pears surprisingly almost identical and is also very slomgared toPBI L with
v(t) = vy /2 after around 85,000 evaluations. When comparing the loss/efgity
of vQEA, 1o andvCQEA, ;, we found that the shapes of the two curves are identical
and that only their convergence speeds differ. Actually,|tss is exactly ten times
faster forvQEA, ; than forvQEA, o, with v(t) = v, /2 after2,400 and24, 000 for
VQEA, ; andvQEA, ,, respectively. vQEA; , reports the smallest loss of diversity
since afterl0° fitness evaluations we still havét) > vy /2.

From (Shapiro, 2006), we know that the mathematical exmess the loss of
diversity of UMDA on a flat landscape is :

VUMDA (t) = %(1 — 1/L)t (45)

We claim that this expression stands also for the noisy fiatdeape as defined above.
An attempt was made to fit the variancg) of vVQEA by varyingL in Equation 4.5
for N=2048. It was clear that the loss of diversity of vVQEA domt follow the same
model as UMDA. Nevertheless, the most appropriate valuesddor L were 65,
160 and 350, fov QEA, |, VQEA, ;, andv QEA; , respectively.
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Diversity loss on NK-Landcapes N=2048, K=0
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Figure 4.4: Loss of diversity on NK-landscapes with N=2048

On N K-landscapes, the loss of diversity is due to selection onty the global
optimum is unique. FoK = 0, the N variables can be optimised independently so
this problem is considered easy to solve. Figure 4.4b shioaishie loss of diversity
is faster than on the noisy flat landscape for each algorigsted. The convergence
of the probabilistic models towards the global optimum ispansible for this loss
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Diversity loss on One Max N=2048
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Figure 4.5: Loss of diversity on One Max

and, except foPBI L, the variance (¢) falls down to zero within the(0® evaluations.
Apart fromv QEA; ,, the introduction of interactions between the variableth(\W =

8) does not seem to affect the way the algorithms convergéoAbh, we will see in
section 4.3.3 that the ten probability vectorsv@EA; , are all almost converged as
well.

When we rank the algorithms according to the number of evialusit at which
v(t) = vy/2, the noisy flat landscape and NK-landscapes have idensiokirrg. This
is no longer the case on the One Max, in particulard®@A , cf. Figure 4.5. This
problem has no local optima but a single global optimum. Addally, some neutral
dimensions exist, since different solutions may have efjtradss values. Hence,
both selection and random drift are responsible for the ¢dstiversity here. As a
consequence, the convergence speed of the algorithmsisrtug the One Max than
on the previously studied problems. Nevertheless, thesliydoss forc GA is slower
than on NK-landscapes with K=0. Thus, we can reasonablyassuat the neutrality
of the problem is responsible for this behaviour and for therperformance of GA
reported in the next section.
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4.2.3 Scalability

In this section, we investigate the impact of the problera siz the number of fithess
evaluations required to find a global optimal solution. s £xperiment, we choose
the One Max problem as the global optimum is unique and knovadvance. Each
of the algorithms is applied on the One Max problem wihvarying from50 to
2,000 bits. The parameter settings reported in Table 4.1 wereweagtanged for all
the algorithms.

Figure 4.6 shows the number of fithess evaluations as a &mofithe problem
size N on One Max. For each algorithm, the filled symbol intisahat the global
optimum was found in every single run being performed. liyosdme of the runs
were successful, an empty symbol is used instead, and if, itbaesymbol is not
plotted.

For small problem sizes, all of the algorithms except GA were always able to
find the best solution. It is noted that, for almost every peobsize,c GA was un-
able to find the global optimum in all of the runs. The numbeealuations grows
exponentially forPBI L when facing a problem size éf > 700. It has to be noted
that we have chosel = 10 individuals forPBI L to give an equal number of eval-
uations per generation comparedviQEA, ;,. For small problem sizes, this setting
seems to be very suitable,g. for N < 600 the average fitness evaluations required
are the lowest among all other algorithms. We tried othdmsgst for PBIL, but none
of them scaled well. For example, using) = 25 individuals PBIL performed poorly
for small problem sizes, but fa¥ = 1000 all 30 runs converged to the global opti-
mum, which required on average, 138 (¢ = 4139.4) evaluations. In a similar way,
the performance diIVDA clearly depends on the problem size. Setting the population
size M to 500 is known to be suitable for high dimensional problems anddiselts
vary as expected; for small size problems the number of Bteealuations required
is nearly double the other algorithms but f§r= 2000, only vQEA, ;, outperforms
UMDA. vQEA, ;, shows an almost linear increase of fitness evaluations wbilsis-
tently finding the optimal solution up to a problem size 660. At least in this study,
vQEA, ;, demonstrates a high scalability. Furthermore, this sipglameter setting
appeared to be suitable for a large variety of problem sikEscomparably robust
setting was found for any of the other presented algorithms.
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Figure 4.6: Number of evaluations as a function of N on the One Max problem

Performance with N=2048
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4.2.4 Fitness

In chapter 3, VQEA was already compared to a standard GeAlgtazithm (sGA)
on NK-landscapes and was shown to be superior in terms of gmkd and the
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Figure 4.8: Performance on NK-landscapes K=8

quality of the solution found. In this section, we want togstigate the performance
of PBIL, cGA and UMDA on the same optimisation problem. Thelgyaf the
results is presented in relation to a sGA. More precisely,afierage fitness of the
best solutions reached by an algorithns notedf and the relative performance of
Ais defined as the ratig / f 4.

In Figure 4.7, the relative performance is presentedNor= 2048. It is clearly
shown that each EDA outperforms sGA significantly. For smAalland therefore no
or low level of interaction between th€ variables)PBI L falls behindUVDA, c GA
andvQEA, ;, while the latter three do not show significant differencespared to
each other. Nevertheless, it has to be notedv&A, ;, shows the lowest variance in
the quality of the best solution found among all the otheoatgms. With K > 10,
the performance dfIVDA andc GA drops significantly due to the impact of the higher
number of local optima in the fitness landscape. On the othed v QEA, ,, stays
rather unaffected by the problem difficulty, consistendparting betweel to 9%
higher fitness than a sGA.

Figure 4.8 shows the average best relative fithess of sepryhlem sizesV for
fixed K = 8. For larger problem sizes\( > 1024) each algorithm performs signif-
icantly better than @ GA . Again, vCQEA, ;, shows the lowest variation in the final
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Figure 4.9: Robustness as a function of the noise rate on One Max, N=256

fithess. There are no significant fitness differences for tbelpm sizesV = 512
and N = 1024. For N > 2048, PBI L falls behind and, fotV. = 4096, vQEA j,
delivers the highest solution quality, performing sligtiketter than each of the other
tested algorithms.

4.2.5 Robusthess

Noise is known to be an important factor that influences BExahary Algorithms.
Thus, the convergence robustness against fitness noise bf &BA, UMDA and
VQEA is studied here. We assume a multiplicative Gaussi@erand we define the
noisy fitness functiorf’ as :

F(z) = f(x) - N(1,0%) (4.6)

with 2 an element of the solution space arfcthe noise variance. We also define the
robustnes® (%) of an algorithm as the ratio between the average best fitoessl f
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when noise is applieds > 0) and the average best fithess found without noise

(0* = 0). Experiments were performed on One Max with= 256 ando € [0, 1.5]
and the results are presented in Figure 4.9.
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For all algorithms, we know by construction tH&{0) = 1.0 and we see clearly
that this robustness is strongly impacted by the increasieeofoise variance. Nev-
ertheless, we distinguish two groups of algorithms. The fivsludesPBI L, cGA
andvQEA, ; and the second group is madeWWDA, vQEA, ;o andvQEA; ,. In the
first group, as noise is introduced, the robustness deaepsekly even for small
noise variance. For larger values of noise, the robustrestose to 55% which
is comparable to the performance of a random search on a OrepMalem. In
the second group, the robustness decreases comparatoxely and is still around
70% for o = 2.25, wherev QEA, ,, outperforms all the other algorithms tested with
R(2.25) = 74%.

We note that GA andv QEA, ; sample respectively two and one solutions per gen-
eration to update the probability vectors while wiRBl L only the best among ten so-
lutions is used. In the presence of noise, this low numbeawides processed leads
to decision errors. Indeed, a classical remedy known totevact the effect of noise
in EA is to perform multiple evaluations of the fitness. WAINDA M = 500, solu-
tions are analysed before a learning phase occurs. This tangber of evaluations
before a model update is probably responsible for the cgevee towards an aver-
age good solution. Population based search algorithmslsze&kaown to be robust
because of their self-averaging nature. We claim that inA@te Qpopulation acts
as a buffer against decision errors beca@sedividuals are able to share informa-
tion about the search space. Since QEA, j,, all Qindividuals are embedded in the
same@group and thus follow the same attract6f,(,; = 1), the information share
is maximised and thereforeQEA, ,, is the most robust of the algorithms tested here.
Moreover, we know from (Goldberg, 2002) that the interatdidetween variables
may be seen as a form of fitness noise by the algorithms whigl edso explain the
good results reported in the previous sectionMQEA, ;, on NK-landscapes for high
degrees of apostasie& (> 10).

4.3 ROLE OF MULTIPLE MODELS

In this section, we concentrate our investigation on the odlthe multiple proba-
bilistic modelP = {P,,...,P,} in vVQEA.
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Evolution of Fitness on NK-Landscapes N=256, K=16
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Figure 4.10: Fitness evolution of single and multiple models VQEA on NK-lapdsca

4.3.1 Do multiple models perform better than a single one?

VQEA has been originally introduced as a coarse-grainetlgooary algorithm
with several interactingindividuals. Nevertheless, we are not aware of any seri-
ous demonstration of the superiority of usin@population compared to using only
a singleQindividual. A fair comparison betweenQEA, ; andvQEA, j, (i.e. not
based on an equivalent number of generations but on an ¢éeptivaumber of fitness
evaluations) is performed on One Max and NK-landscapedemh For all the ex-
periments carried out, the fitness of the best solution foautilv QEA, |, is better or
equal to the best solution produced WHRQEA, ;. As an illustration, in Figure 4.10,
the average evolution of the best fitness found on NK-larngssavith/V = 256 and
K = 16 is plotted forvQEA, ; andvQEA, ;, as a function of the number of eval-
uations. The setting of the parameters is given in Table Bdk.both settings, the
fitness improves quickly after few evaluations, WhilQEA, ; keeps a similar trend
until it prematurely convergences.QEA, ;, reports a more step-wise increase and
finally reaches a higher fitness level.

In vQEA, 4, tenQindividuals synchronise their attractors at every gemnamatus-
ing the best solution sampled at generation 1. This setting implies that the ten
corresponding probability vectord, . . . , Py are all following a unique attractor and
therefore the same direction in the search space. If we asthaheach modép;(t)
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is not so different from the mean modelt), having several models instead of only
one may appear redundamnpriori. Nevertheless, the benefit of using multiple mod-
els is clear when demonstrated experimentally. Hence, vesimgate two different
hypothesis to explain the better results obtained wifEA, ;,.

In the first hypothesis, we assume tvaEA, ;, benefits from the fact that the
search direction is chosen after sampling ten solutipespne per model. For that
reason, we propose to produce ten solutions from the simgleapilistic model and
then to use the best among them as the next attractor. Thosithlg is denoted
VQEA, ;.c10in Figure 4.10. We see thalQEA, ;.1 is outperformed by QEA, ; and
VQEA, j, in terms of speed and average fitness of the best solutiomlfoun

In the second hypothesis, we assume W@EA, ,, benefits from a slower conver-
gence speed. We note thatuiQEA, ,,, it may happen that only one vect®; out
of any ten is updated during one generationn that case, the average mo@&(t)
moves very slowly towards the attractor and the update stepespond ta\d/10.
Therefore, we propose to evaluate the performance of aes@gidividual vVQEA
with a ten times smaller update st&y = 1/10 x 7/100. As expected with this
setting, the algorithm denoted XA, ;. in Figure 4.10 reports a slower convergence
speed and outperformaQEA, ; in terms of fitness. The fitness increases slowly in
a step-wise manner similar WwQEA, ;, but finally reaches a significantly smaller
fitness value.

We have gone to great effort to reproduce results similar@8A, ,, using one
probabilistic model only but have not been successful. &loee, we claim that, even
when they are fully synchronised (and so almost equal), thkipte probabilistic
models perform better.

4.3.2 Adaptive learning speed

The interplay of the fully synchronised multiple models magd to an adaptive
learning speed. To illustrate this we plot the evolutionhef mean modeP(¢) when
solving a one bit One Max problem foIQEA, ;, vQEA, ;s andvQEA, ,,, see Figure
4.11. For that specific experiment the initial probabiliyset tosin?(Ad) ~ 0. The
only difference betweenQEA, ; andvQEA, s is the setting oA and consequently
their convergence speeds. We see that for these two settirgggvolution of the
probability looks like amrctan function. In particular, the shape of the two curves
Is identical when the probability leavésor when it reacheg. On the contrary,
for vQEA, 19, an asymmetric behaviour is observed: the average pratydbaves)
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much more quickly than it reachésMore precisely, the average probability evolves
in a way similar tov QEA, ; when moving away frond and then similar to QEA, ;¢
when approaching. This is a very desired behaviour as we expect that the #hgori
dedicates more effort to exploring the promising areas @starch space.

Actual variations of multiple probabilistic models

Probability

-—— VQEAl’l
VQEAl,l-s
VQEA; 10

0 12500 15000 17500 20000
Iteration

Figure 4.11: Actual variations of the mean probabilistic model observedfarelift configu-
rations of vVQEA

This phenomenon can easily be explained when considerengetof ten vectors
{P1,..., P} Atthe beginning of this experiment, almost every produseldtion
C; is '0’. When by chance al’ is sampled, it becomes the next attractor for the
Opopulation and so there is a high probability that the ten ef®dre updated at
the same time. Therefore, the learning spee®@f) can be highj.e. depending
on Ad. Afterwards, the number of models updated during one géperatarts to
decrease. The extreme case is when only one model is updakesiresults in a
much more slower learning speed B(t), i.e. corresponding td /10 x Ad. The
situation can be seen as a voting mechanism controlling\teeath learning speed.
When theQindividuals all agree that a certain direction in the seaghce is not
appropriate their models all move away and subsequentlgtbege model moves
quickly. Conversely, when they disagree, the mean model sneagy slowly, giving
more accuracy and therefore more time to the algorithm tk geeright decision.
This adaptive learning speed might also be responsiblentoguiality of the results
reported for vVQEA in terms of robustness to fitness naigeséction 4.2.5).
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Evolution of Fitness on NK-Landscapes N=256, K=16
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Figure 4.12: Fitness evolution of mean and multiple models vQEA on NK-landscap

4.3.3 Do multiple models perform better than a mean model?

In the two previous sections, it was assumed thatQ&A, , the modelsP;, ..., P
are almost identical at timeand therefore equivalent to the mean moBél). Sub-
sequently, it was assumed that the distribution of solstiorthe set{C', ..., C}

sampled from the ten models at tim&as to some extent equivalent to the distribu-
tion obtained when sampling ten solutions fr@). We now evaluate the validity
of this assumption fov QEA, ;, but also forv QEA; ».

For that purpose, we introduce two variants, denst@A, ., andvQEA; 5.,
where the mean model is used for sampling. More precisedyotierall structure
and settings of the algorithm are kept unchanged excepathatan modeP(t) is
computed every generation and then used to produce theédodisolutionsC;(¢).

In particular, it is noteworthy that the adaptive learnipgad described earlier works
for these two variants as well. Therefore, any noticeabimtran in the performance
of the algorithm is only caused by the use of the mean modeFidare 4.12, the
average evolution of the best fithess found on NK-landscafttsdN=256 and K=16
is plotted as a function of the number of evaluations.

We note that the two curves obtained f0QEA, ;, andvQEA, ., are very sim-
ilar and their average final fithess values are statisticdéptical. Notwithstanding
the slightly faster convergence gQEA, ;, compared tov QEA, ;,.m, the assump-
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tion made in the previous section seems to hold on this pnobgampling ten fully
synchronised modelB; is indeed comparable to sampling the corresponding mean
modelP. The situation is clearly not the same foQEA; .. While vQEA; , is the
best setting of vVQEA tested on this problewQEA; ., reports extremely poor re-
sults. Therefore, it is claimed that when they are not fufigchronised the multiple
probabilistic models can perform better than the mean model

In vQEA; ,, five Qgroups each containing two fully synchronis@ahdividuals are
evolved and the best attractor among the groups is shareat,dieg to the parameter
S, i0ba1, €VErY 108" generation. However, in VQEA the attractors are systemitic
replaced at every generation, so that a given synchrooisafn affect the evolu-
tion of the Qgroups during a single generation only. As a consequeneeyrtiups
can evolve separately towards different regions of thecbespace. Withk' = 16
epistatic links in the problem, the interactions betweer2fi6 variables are impor-
tant and the problem is not easy to solve. WItREA; , eachQgroup can specialise
on different patterns of bits and the multiple models of vQ&lliaw sampling a more
complex distribution of solutions than with a single proitigbvector.

4.3.4 Measuring diversity

In order to measure the diversity of the solutions sampledhleymultiple models
in VQEA, the variance(t), as defined in Equation 4.4, is not necessarily adapted.
Actually, in section 4.2.2, the variance was computed ugiregmean modeP(t)
but clearly this procedure does not consider the conditipr@babilities and is not
sufficient to represent interactions among variables. Tlis more the vectors
P, ..., P, differ at timet the less the variance(t) is suitable. Hence, we pro-
pose another approach where two metrics are used to reptbsetiversity of the
solutions produced at time the convergence of th@population denoted'onuv(t),
and the pairwise distance between iadividuals denotedist(t).

The convergence of @population reflects how th& Obits have converged in the
whole population. We defin€onv?, the Qbit convergence at locus

p
Conv? = %Z ‘775 — %’ (4.7)
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and so the convergence of tiigpopulation corresponds to the me@bit conver-
gence ovetNV Obits such that :

N
1 )
Conv = N E Conv? (4.8)
j

The pairwise distance between tlkndividuals reflects how their probabilistic
models differ. To represent the distanbest; , between two probability vectorB;
and?P,, we propose to simply compute:

N
Disty = - [Pl — P (4.9)
J

Following (Wineberg & Oppacher, 2003), this metric can b&ilganterpreted as the
proportion of mutational changes required to transformtaossolutions sampled
from P; to a set of solutions sampled forR)y.. Hence, the pairwise distance between
p Qindividuals corresponds to:

9 p P
Dist = —— Dist; 4.10
p(p—1) 2 2 * (4-10)

i=1 k=i+1

The evolution ofConw(t) together withDist(t) on NK-landscapes with N=2048 for
K=0 and K=8 was computed. The settingulEA; , was described in Table 4.ie.

five Qgroups of two synchronise@individuals are evolved and the best attractor is
shared according t8,,,,.;. Furthermore, the influence of the global synchronisation
period Sy0a Was also investigated. The results averaged 89endependent runs
of 10° evaluations are plotted in Figure 4.13.

For every curve, a common trend is reported. After the ils@dion phase, each
Qindividual defines a probability vectd?; whose elements are all set 1¢2 and
thereforeConv(0) and Dist(0) are both equal t@. At that particular time, the
diversity of the solutions sampled is maximum. Then, undier éffects of selec-
tion (together with drift on neutral problems), tlgpopulation starts to converge
with Conv(t) > 0 and the probabilistic models become more and more different
until Dist(t) reaches a maximum. Finally, the pairwise distance decseabde
the Opopulation keeps converging continuously. As expecteds,,; determines the
amplitude of the peak of maximum distance between the nheltipodels. With
Sqobar=1, the models are fully synchronised (asviQEA, ;,). For bothK = 0 and
K =8, the maximum value foDist(t) with Sy, = 1, is approximatelyr%. This
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VQEA on NK-Landscapes with N=2048, K=0
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Figure 4.13: Pairwise Distance betwe@imdividualsvs Convergence of th@population on

NK-landscapes . Results are shown from a single typical run.

very low value means that the multiple models representmdes (hypercubes) that
differ by 7% of their bits. With higher values fo% .., the Qgroups are more likely
to evolve towards different regions of the search space lamanaximum value for
Dist(t) increases.

94
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When the multiple models are not fully synchronised, Sy > 1, we note
major discrepancies between the caSe- 0 and K = 8, cf. Figures 4.13a and 4.13b
respectively: Fork' = 0, the maximum value foDist(t) is around25% when the
attractors are never synchroniset};{,.; = o), i.e. when the fiveQgroups evolve
separately. Afteil0° evaluations, we hav€onv(t) = 1 and Dist(t) = 0, even for
Sgiobar = 00. INn this situation, the fivedgroups have converged towards the same
solution of the search space. We observe also a saw-togbe sifidghe curves where
each tooth corresponds to an episode of synchronisatidreddttractors. Given that
K = 0, there is no local optima, so the information carried by ttismators is not
contradictory and is therefore exchanged smoothly betwez@groups.

For K = 8, the maximum value foDist(t) is aroundd0% for Sy = co. After
10° evaluations Dist(t) is not equal to zero and fd¥ ;0 = 50, Sy00a = 100 and
Sgiobar = 500 the Qpopulation has not converged. The saw-tooth shape diseppea
and instead the curves are very rugged, in particular §jth,; = 50. With K = 8,
the information carried by attractors can be contradictony therefore not easily ex-
changed between th@groups, tending to slow down the convergence speed of the
Opopulation. Nevertheless, as long as the best performarteems of fitness is ob-
tained forS,;.,,; = 100, some information is exchanged through the synchronisatio
process. Thus, multiple models in vVQEA allow a more diverggaration of the
search space than with only a single model.

4.4 CONCLUSION

Behind the quantum metaphor, VQEA is an original approachlibbongs to the
class of EDAs. It clearly shares some common features witeraésimple EDAs
such as PBIL and cGA, but its performance is more similar to AVparticularly
with regard to the loss of diversity, the scalability and tbleustness to fithess noise.
Therefore, VQEA should benefit from prior work on simple EDmisere interactions
between variables are not taken into account.

The main differentiating feature of the vQEA is the multi-tiebapproach. In this
chapter, the advantages of manipulating several probab#ictors instead of only
one were empirically demonstrated. First, vVQEA is an eiffeclgorithm that works
with fairly generic settings of the control parameters faradlection of benchmark
problems of various sizes, with different levels of intdraigcs between variables and
numbers of neutral dimensions. Note that no particulantsffoave been dedicated
to finding the best possible settings of VQEA, but rather airggetirectly borrowed
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from previous work on QEA was used, even though the behawb@EA is quite
dissimilar to VQEA, and it was investigated on a very diffarest problem.

Second, th&@population buffers against a finite number of decision armaking
VQEA robust against fithess noise.

Finally, we have shown that VQEA can perform better than rosivaple EDAs
when links are introduced between variables. These integesesults about the
multi-model approach in vVQEA can be explained by the adaepéarning speed and
a more diverse sampling of the search space compared toEi#es with a single
probability vector. Future work might compare the mechasiof existing multi-
model EDAs approaches (Zhang et al., 2002; Ahn, Kim, & Ransak&, 2003b;
Ahn, Goldberg, & Ramakrishna, 2003; delaOssa et al., 200@tevéaet al., 2006; S.
Zhou & Sun, 2005a) to the one used in VQEA and evaluate theiive performance
empirically.

The way theQpopulation is structured,e. number and size of th@groups to-
gether with the local and global synchronisation periodgatly controls the adap-
tive learning speed and the diversity of the solutions sathply VQEA. To properly
choose this structure, we suggest the following approaicst ¢ all, theQindividuals
should be fully synchronised in @group (withS;,..,;, = 1) of sizek in such a way
that £ determines the variation of the learning speed frafyk to Ad. Second,
several@Qgroups should be introduced as long as the problem is knoweptort a
significant number of local optima or similarly a significdetel of dependency be-
tween the variables. Then the global synchronisation gexamtrolling the diversity
of the sampled solutions can be set inversely to the sizeeqbtbblem.

Despite the scalability of VQEA, the generic setting pragubi this study is prob-
ably not optimal and therefore a general expression shaujatdposed. In particular,
the optimal setting ofA# according the size of the problem is still unknown and inas-
much asAd gives the fastest learning speed, its setting should bstigated, at least
empirically, for example on a simple One Max problem.

We have seen that one of the strengths of VQEA comes from taadisation
of 9groups on diverse sub-spaces. Actually, only the stochastnaviour of the
Qindividuals driven by fitness selection makes tigroups converge towards dif-
ferent regions of the search space. So far, even with a vergyochronisation fre-
guency, we can not guarantee the diversity of the samplingvery problem. This
guestion should be explored so that extra mechanisms fariagsspecialisation can
eventually be added.

The impact of the synchronisation events on the probaieilisibdels has been
shown to be rather limited. Nevertheless, the synchrapisaif attractors defini-
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tively helps the multipleQindividuals to optimise non-decomposable problems. So
far, the extent to which these problems can be solved usirigAvf@mains unclear.
From the experiments presented in this study, one may cdathat the performance
of VQEA is somewhere in between the one reported by the siamdethe complex
EDAs. Therefore, the efficiency of vVQEA in terms of exchanf@etormation and
mixing building blocks should be addressed in future wook gixample using a flex-
ible benchmark such as the Random Additively Decomposaldblé&mns (Pelikan,
Sastry, Butz, & Goldberg, 2006), in which the variable intdi@ans can be explicitly
controlled and also the global optimum is known.



EXPLORING NOISY SEARCH SPACES WITH VQEA

Noise is a typical property of most real world problems. Thile capability of
an optimisation method to handle noisy or inaccurate inédgrom obtained from the
fitness criterion is generally regarded as a very importesxcpndition for a success-
ful application of the method for real world applications dhapter 4, vVQEA has
demonstrated promising results especially on problemis iigher epistasis. The
relationship between epistasis and fithess noise has baemed many times in lit-
erature and epistasis may be interpreted as a certain fonois¢ (Goldberg, 2002).
Due to this connection, we discuss the robustness of vQEWschapter.

The analysis of EAs optimising noisy fitness functions isfiheus of many cur-
rent research papers. The main effects of fitness noise aceiloled as the decrease
of convergence velocity and a residual location error ofagpBmum in the search
space (Beyer, 2000). Noise can also introduce false optintiaeiriitness function,
a phenomenon first described as noise-induced multi-ntgdal(Sendhoff, Beyer,
& Olhofer, 2002) and studied comprehensively in (Beyer & Swarit] 2006). An
excellent survey of recent developments in the field of noéd&ted optimisation can
be found in (Jin & Branke, 2005).

One known remedy against fitness noise is the explicit anidgingveraging (Fitz-
patrick & Grefenstette, 1988). The general idea of exphgiraging is to estimate
the quality of a given solution by explicitly computing theedage of several (noisy)
fitness evaluations. Early studies have proposed the use adaptive scheme,g.
in (Aizawa & Wah, 1993) and (Aizawa & Wah, 1994) for the geoetigorithm, in
which the sample number increases in later generationsea\tblutionary process.
The implicit averaging suggests an increase of the populaize of the used EA.
The effects of noise on the evaluation of a certain solutiertlaen likely to be com-
pensated through the evaluation of a similar solution. I whown in (Miller &
Goldberg, 1996) that noise has no effect on proportion@csieln if the population
size is infinite. Another possibility to cope with fitness smis to modify of the selec-
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tion process. In (Markon, Arnold, Back, Beielstein, & BeyerQ2}) a threshold for
comparing the quality of two solutions in an Evolutionarya®gy was introduced
where an offspring individual has to demonstrate a conalagrbetter fitness in or-
der to replace its parents. An optimal normalised threshad found on the noisy
sphere problem. In this study we want to investigate whetiemultiple probabilis-
tic model used in VQEA is beneficial in the context of noisyreRa&paces.

Many studies address additive noise of constant stremgthall solutions in the
search space are equally impacted by noise. For real waslilgms the assumption
of constant noise levels is not necessarily true and indeectan imagine many ap-
plications in which the noise is directly related to an arethe search space and thus
not constant. More specifically, some solutions may sufferendue to noise than
others. One example is the measurement error of physicaledemnetering proper-
ties like temperature or light intensity. This error is gexlly given as a proportion
of the actual measurement. An error85% results in a low absolute noise level for
low-valued measurements and a higher one for high-valuesutements. A theo-
retical analysis on proportional noise was undertaken bl & Beyer, 2003) to
compare Evolutionary Strategies to direct search methiod$eir model, the noise
was considered to be proportional to the fitness function(DinPietro, While, &
Barone, 2004), the use obise landscapewas suggested. These define the noise
level as dependent on the given fitness landscape. Diffex@sé levels can be as-
sociated with any solution in the search domain. In this tdra@m general model
based on noise landscapes is proposed and used to expalignanalyse the impact
of noise on VQEA and to compare its performance to three ic@EsSDA, namely
UMDA, cGA and PBIL, as previously discussed in chapter 4.

The rest of the chapter is organised as follows: In sectibwg present the noise
model used, followed by the experimental analysis in saci@. The benchmark
problems along with their motivation and suitability arealissed and the obtained
results are presented, followed by the discussion and gsioci of this chapter.

5.1 NOISE MODEL

Similar to the noise landscapes suggested in (Di Pietra.,e2@0D4) and the propor-
tional noise in (Arnold & Beyer, 2003), a general noise modglresented, allowing
the application of any noise level to any solution in the skalomain.
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Let « be a solution in the search space giid) a fitness function measuring the
quality of z. The following noise model is defined:

F(z) = f(x) 4+ om 6(x) N(0,1) (5.1)

whered(z) : = — [0, 1] is a function describing the proportion of the maximum noise
strengtho,,, at each point in the search domain so that the prodyjcé(z) defines
the noise variance associated with a given solutioN (0, 1) is a normal distributed
random variable. We note that, in this model, the noise dépen the location in
search space. Therefore the level of noise may be diffetertyapoint in the search
space. Nevertheless, it is also possible to model constiaitivee Gaussian noise by
settingd(z) = ¢, ¢ € [0, 1].

In this study several functiongz) are investigated:

1. Constant noise — The noise level is constant at every poithtei fitness land-
scape:

dz)=¢, ce€|0,1] (5.2)

2. Linear Noise — The noise level depends on the fitness lapdge. the noise
increases/decreases linearly in areas of higher fithesksiev

d(z)=af(x)+b (5.3)

wherea, b € R. It is worth noting that this noise type is also called muitig-
tive noise.

3. Cosine Noise — The noise level varies periodically oveffithess landscape:
d(z) =0.5cos(wm f(x)) +0.5+0b (5.4)
wherew > 0 controls the periodicity antithe minimum noise strength.
5.2 EXPERIMENTS
In this study we experimentally compare the behaviour of (8Arik et al., 1999),

PBIL (Baluja, 1994) and UMDA (Mihlenbein & Paass, 1996) to several configura-
tions of VQEA. The experiments are performed on three beackmroblems each
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having different characteristics. The first is the simpledoiunting problem (One
Max) consisting in maximising the number of ones of a bitgjriHere the fitness is
normalised to be in the intervé), 1] by dividing the fithess by the problem si2é
More formally, the problem is described as finding a bit veete- {z, x5, ..., 25},
with z; € {0,1}, that maximises the equatiofyn(z) = + SV, z;. One Max
has only a single optimum but also some neutral dimensianse swo different
bit strings may have the same fitness value. The phenomerganefic drift is more
likely to impact the search causing a faster loss of diversit

The other two problems belong to the family of NK-landscafyest introduced
in (Kauffman, 1993). NK-landscapes are stochasticallyegated fitness functions
parametrised by indicating the number of variables (problem size), @&davhich
defines the number of interactions between these variabl&slandscapes do not
have any neutral dimensions, so all solutions in the seg@teshave a unique fithess
value being in the interval, 1]. For K > 1 the optimisation problem is NP-complete
as shown in (Weinberger, 1996). Far = 0 this fitness function has only a single
optimum. Increasings results in an increasingly rugged fitness landscape wittyman

oN

local optima (.e. 7 optima for K=N — 1). We choseX” = 0 and K = 4 with

N = 256 as two representatives for this study.

5.2.1 Settings

Four different noise landscapes are considered. As theséithenctions for all of
the problems are normalised to the same interval, we carhesgaime noise model
parameters for each problem.

e Constant Noise This noise model assumes the same noise strengtbr any
solution in the search space. Therefore we chose accordiaeguation (5.2)

c=1.

e Positive Linear Noiseassumes a linearly increasing noise strength for better
solutions, more precisely the better the solution the higieenoise. It is note-
worthy that this type of noise is also referred to as multiive noise. We
chosex = 1 andb = 0 as parameters for equation (5.3).

e Negative Linear Noisassumes a linearly decreasing noise strength for better
solutions, more precisely the better the solution the Ialwemoise. We chose
a = —2 andb = 2 as parameters for equation (5.3).
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Figure 5.1: Expected value df(x) as a function of the (noise free) fitness functiffx)
used in the One Max problem of si2é = 256. The error bars (in light col or)
represent the standard deviation of 10,000 samples drawnHramfor each of
the possible 256 fitness valugér).

e Cosine Noise- In this model the noise strength changes with a certain fre-
guencyw. We parametrised equation (5.4) with= 30 with minimum noise
strengthh = 0.

In Figure 5.1, the expected valué¥ F'(x)) were computed for distinct fithess
valuesf(x) of a normalised One Max problem of si2é = 256. EachE(F(x)) is
obtained by averaging 10,000 samples drawn f#of) for each of the possible 256
fitness valued'(z). The impact of the different noise types on the fitness laayoksc
is clearly visible in the figure.

All experiments were performed using varying maximum npise. o,, =
0,0.2,0.4,...,2. For each experimenif runs were performed and the results aver-
aged.

In each run, the best solution (in termsofz)) of the last generation is chosen as
a representative for the best solution found in an algorithins noteworthy that the
global best solution found during the entire run (in termg¢#)) usually can not
be used as a representative since in some noise landscapesish strength is the
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highest at an early stage of the run. Therefore, the globstldmution would most
likely represent the solution with the highest noise leWdlaugh the algorithm might
have converged to a different area in the search space.

It is well known that search algorithms should be carefullyed according to the
level of noise of the problem to solve (Goldberg, Deb, & ClatR91). Therefore,
a comprehensive parameter study was undertaken in whifgreahit configurations
of the algorithms were tested, in order to identify the bestirsgs for each noise
landscape on all three benchmark problems.FRirL, 60 different combinations of
population size and learning rate were considered. Thealipopulation size isc GA
was explored ir28 different settings. A&JVDA requires only the proper adaption of
the population size, ten different sizes were investigdexck. VQEA is a coarse-
grained algorithm allowing a complex structure for the dapan of Qindividuals.
Four structural settings were investigated: a sirggledividual (v QEA, ;), one group
of ten fully synchronisedindividuals ¢ QEA, ), five groups of twoQindividuals
(VQEA; ») and ten groups of on@individual (vQEA;( ;). All structures employ the
default H, gate as described in chapter 3. For each structure, theorotatgle Ad
and the global synchronisation perid;,.. were explored, totalling4 different
configurations. All algorithms were allowed to perfoii® fitness evaluations. The
complete parameter study is presented in Appendix C. As & mghis analysis, all
tested algorithms are optimally configured for the presepteblems. The settings
for all methods are summarised in Table 5.1.

5.2.2 Results

Figure 5.2 shows the results for the different noise langiss#or the NK-landscapes
andK = 0. As expected, the performance of all algorithms is impabteithicreasing
levels of noise leading to an asymptotic convergence of theds towards a mini-
mum comparable to the performance of a random search.

In the case of constant noise, all of the algorithms havelaimerformance, with
the exception oPBI L. For a positive linear noise landscapgEA, ,, is signifi-
cantly more robust than any other tested algorithm, follbwe v QEA; , , VQEA, ;
and UVMDA, which deliver both almost identical result®Bl L demonstrates an in-
teresting behaviour for noise levels abayg > 1 as the robustness decreases sig-
nificantly more slowly than in other methods. This effectasised by the mutation
operator resulting in the inability of the probability vecto converge to some so-
lution. In the positive linear noise landscape, the levehaie is correlated to the
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OneMax

constant linear inverse linear cosine
PBIL M =10 M =100 M =10 M =10

Ri=R;=005| Ri=R;=005| Rj=R;=025| R =R;=0.01
cGA n = 250 n = 250 n = 200 n =190
UMDA M = 500 M =500 M =500 M =500
VQEA 10 A6 = 0.0057 A6 = 0.0057 A6 =0.037 Af = 0.00257

Sglob =1 Sglob =1 Sglob =1 Sglob =1
VQEA; 1 A6 = 0.00257 Af = 0.00257 Af = 0.00257 Af = 0.00257

Sglob =1 Sglob =1 Sglob =1 Sglob =1
VQEA;p,1 | Af = 0.0057 A6 = 0.0057 A6 = 0.027 Af =0.017

Sglob =10 Sglob =5 Sglob =25 Sglob =25
VQEA; - Af = 0.017 A6 =0.01l7 A =0.017 Af = 0.0057

Sgiob = 25 Sgiop = 10 Sgiop = 50 Sglob = 25

NK-landscapesk = 0

constant linear inverse linear cosine
PBIL M =10 M =100 M =50 M =10

R =R;=001 | Rf=R;=005| Rj=Rs=025| Rj=Rs=0.25
cGA n = 190 n = 190 n = 190 n = 190
UMDA M = 500 M = 500 M = 400 M = 500
VQEA; 10 | A0 = 0.0057 A6 = 0.0057 A6 =0.017 A6 =0.017

Sglob =1 Sglob =1 Sglob =1 Sglob =1
VQEA ; A6 = 0.00257 A6 = 0.00257 A6 = 0.00257 Af = 0.00257

Sglob =1 Sglob =1 Sglob =1 Sglob =1
VQEAp1 | A0 =0.017 A6 =0.017 A6 =0.017 A6 = 0.0057

Sglab =10 Sglob =10 Sglob =100 Sglob = 300
VQEA; - A6 =0.017 A6 =0.017 A6 =0.017 Af =0.037

Sgiob = 10 Sgtor = 10 Sgiop = 75 Sgiob = 300

NK-landscapesk = 4

constant linear inverse linear cosine
PBIL M =50 M =170 M =10 M =10

R =R;=005| Ri=R;=005| Rj=Rs;=0.01 | Rj=Rs,=0.01
cGA n = 220 n = 180 n = 160 n = 180
UMDA M = 300 M = 500 M = 500 M = 500
VQEA; 19 | A0 =0.017 A6 = 0.0057 A6 = 0.027 A6 = 0.00257

Sglab =1 Sglob =1 Sglob =1 Sglob =1
VQEA ; A0 = 0.0057 A6 = 0.00257 A6 = 0.00257 Af = 0.00257

Sglob =1 Sglob =1 Sglob =1 Sglob =1
VQEAo1 | Af =0.017 A6 = 0.017 Af =0.037 Af = 0.00257

Sgiob = 50 Sgiop = 10 Sgiob = 50 Sgiop = 10
VQEAs;2 | A0 =0.037 A6 =0.017 A6 = 0.027 A6 = 0.00257

Sglob =10 Sglob =10 Sglob =50 Sglob =10

Table 5.1: Parameter settings
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Figure 5.2: Robustness on NK-landscapes problEn)
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fithess landscape, since an increased real fithess corcespbrihe same time to
an increased noise level. Being guided by a solution with tgbdst noisy fithess

F(z) in every generatior?BI L is strongly attracted by areas with high noise levels.

VQEA, ;o behaves in a very similar way and climbs the noise landscfipeatly. In
the case of the positive linear noise landscape this syragsglts in an advantage al-
though following the highest noise in the search space nmighéppear advantageous
in general.

This assumption is supported by analysing the results tondgative linear noise
landscape. Climbing the noise landscape results here inreaferof fithess and is
hence misleading. Indeed, the previously beSEA, ,, delivers the worst perfor-
mance on this problem. The algorithm efficiently maximig&s)) and hence min-
imisesf(x) at the same time. The best performance is reportedBA, ; followed
by UVDA andv QEA, ;.

The cosine shaped noise landscape belongs to the categwoigleading noise as
well. Here the noise level is periodically changing with anreasing fitness level
resulting in the maximum noise strength for many differesitisons in the search
space. These locally highest noise levels are known as ppisma. Several noise
optima exist. Here the averaging strategy implementedMyA delivers a superior
result, followed byvQEA, ;, cGA andvQEA,;. Once morePBI L andvQEA, ;
are quickly trapped on noise induced maxima and are unalgscape. Both deliver
the worst robustness in this experiment. EMDA, the performance decreases in a
step-wise manner which is due to the convergence of the pildipasector to two
different adjacent noise optima.

When comparing the results obtained on NK-landscapes torte obtained on
the One Max problem, one can identify some small differeteteeen the twocf.
Figure 5.3. Nevertheless, the rank of each algorithm resngemerally the same.
Again vQEA, ;, appears to be the most robust method on the positive lingae no
landscape. The difference 8EA, ,, to all other algorithms is even greater com-
pared to theV K-landscapes. Also, all other versions of VQEA demonstratelg
performance among all tested metho@€EA, ; and UVDA report almost identical
fitness evolutions on this problem. The performance diffeeeof the algorithms on
the negative linear landscape is more pronounced in One Bigpared to theV K -
landscapedJVDA demonstrates a superior behaviour over all considereditigts.
Being the best version among VQEAQEA, ; also significantly outperformsGA.
Similar to the results obtained on thek -landscapes?Bl L andv QEA ;, represent
the least robust algorithms on this noise landscape.
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Constant Noise Landscape
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Figure 5.3: Robustness on One Max problem
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Constant Noise Landscape
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Figure 5.4: Robustness on NK-landscapes problEny
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Adding linkage to the NK-landscapes witki = 4 impacts the robustness of the
algorithms significantlycf. Figure 5.4. In general, the variability of the results is
much higher than on the easier problems. On the constard lamdscape, all meth-
ods are more or less indistinguishable in their performa&milar to the previous
resultsv QEA, ,, performs very well in case of the positive linear noise coragdo
the other algorithms. On the negative linear landscaQEA, , is the highest ranked
method, closely followed bWVDA andvQEA,, ;. UMDA is still the most appropri-
ate method for the cosine shaped landscape. Neverthdtepsriormance is clearly
strongly impacted by the increased difficulty of the problémr higher noise levels,
no significant difference to the other methods is observed.

5.3 DISCUSSION

In this section we investigate why some of the algorithmg$aquer better than others
and what the differences between the VQEA configurations/degfocus on classical
aspects like the selective pressure and the way the fitnedsdape is explored.

5.3.1 Robustness and selective pressure

At time t, search algorithms first collect information about the probby sampling
solutionsz; in the search space, then they select promising soluipasd move
towards them. In the presence of misleading noise, the two faetors determining
the performance of algorithms are: i) the way solutiepare selected,e. the se-
lective pressure ii) the way the solutiogsare utilised to further explore the search
space. Therefore, we compare the selective pressure ofgghétlams tested in this
study. The selection intensityy is computed by a very informative metric of the
selective pressure (¥hlenbein, 1997), as follows:

I w (5.5)

with X being a set of 500 solutions sampled by a given algorithrnduai rurt, S

is the set of the solutions selected frofm f(X) andf(S) are the average fitness of
respectivelyX andS, ando(X) is the standard deviation of the fithess of the sampled
solutionsX. We note that a high value dfcorresponds to a high selective pressure.

From each algorithn§00 succeeding solutions were taken after the evolution ofG®ffiness evalu-
ations.
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Figure 5.5: The average final fithess of all algorithms relative to the seldatiensity. Each
point in this diagram represents the average selection intensity obtained in 30
independent runs, and the corresponding average fitness acbietleOne Max
problem using the deceptive negative linear noise landscape with nasgttr
om = 1. It is demonstrated that for higher selective pressures the perfoemanc
decreases on deceptive landscapes. All points were fitted using legrassion
(dashed line) in order to indicate the trend.

In Figure 5.5, the average final fitness of each algorithmesgmted as a function
of the average selection intensifyon the One Max problem. The average fitness
values are obtained from the negative linear noise lané@swagh o, = 1, while
the values for the selection intensity are obtained by amegathe intensities of 30
independent runs on the One Max for each algorithm. On thserlandscape, the
noise is deceptive and a low selective pressure is benefirian algorithm. We
clearly see that the algorithms reporting the highest se&epressure,e. PBI L and
VQEA, , also report the lowest average fitness on this problem. Aradimgethods
they are biased to follow the misleading information on thrisblem the most. On
the other handy QEA, ; has the lowest selective pressure and reports the bestperfo
mance. For the other algorithms, the situation is less.c&amne of them have a very
similar selective pressure while reporting very differpetformance. In particular,
according to the intensity selectionGA selects solutions in a similar way compared
to VQEA, ;, but seems to be less able to exploit these solutions in dib@hevay.
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UMDA has a comparably high selective pressure, but can expéosigtected solutions
much better than for examptGA.

5.3.2 Exploration of the noise landscape

To better understand the behaviour of the algorithms in tlesgnce of noise, we
investigate the way a noisy search space is explored. Tdretethe cosine noise
landscape on the One Max problem is considered here, bettaisehieved aver-
age fitness for noise strengths, = 1 shows a large difference between the tested
algorithms.

In Figure 5.6, the darker grey points of coordinatg$s), F'(s)) correspond to
the (real and noisy) fitness of solutiorse s; that have been selected and then
used by the EDA to update their probabilistic models durimgra The number of
solutions ins; is different among the algorithms tested here. To followdiieamics
of the exploration, we grouped 250 succeeding selected@odis together in sets
and plotted the averaged paif(S), F(S)). Those points define the trajectory of an
algorithm through the noise landscapg black points in Figure 5.6.

To properly explore a noise landscape, an algorithm hadito&e the real fitness
f of a given solutionz. One way of achieving this is first to measure the noisy
fitness more than once,g. Fi(z), ..., F,,(z), and then to integrate the information
collected, for example by averaging thehd", F;(x) ~ f(z), cf. (Fitzpatrick &
Grefenstette, 1988).

The performance of the different algorithms can be partlylared from the po-
sition of the selected solutions in the noise landscape. The exploration realised by
PBI L is clearly too biased towards large valueskaf Thus, the estimation of is
very poor and the algorithm is stuck in the first encounter@darinduced optimum.
The situation is very similar fov QEA,; ;,. We note that for these two algorithras
correspond only to the fittest solution (accordingitpsampled at time. As seen
previously, this selection scheme is responsible for a b&jhction pressure and is
an inappropriate strategy for exploring a misleading ntaselscape. In the case of
VQEA, ; andcGA, the selected solutions cover a wider range of' values around
the real fithesg and consequently the corresponding estimatiofiisfbetter. As re-
ported by the trajectories in the noise landscape, botlrigtgas avoid being trapped
in the first noise optimum and to some extent they are ablelmifdhe real fitness
f. We note that, for these two algorithms,corresponds to the winner, according to
F, of a tournament of size two.
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Figure 5.6: Exploration of the cosine noise landscape on the One Mabeprolbhe choice of
atoo aggressive selection strate@Bl L, vQEA, ;o) leads to an effective climb-
ing of the noise landscape onlyQEA, ;, c GA andUVDA are more successful due
to a lower selective pressure in the selection scheme. The true fithessdpads

can be explored effectively by averaging the fitness of a larger nuoflbesisy

solutions.
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With regard toUVDA, the selected solutiong cover only the upper part of the
noise landscape. This strategy should lead to a poor estimait the real fitnesg.
However, the trajectory reveals a very good approximatiofi.dn UMDA, half of
the solutionse; sampled at time are selected iR; and then averaged to compute the
probability model at+ 1. In this study, UMDA benefits from the fact that the noise is
normally distributed. Thus, the distribution of th&s,) values is a truncated normal
distribution for which the meai'(s,) is close to the real fitness(s;). This would
not be the case with a uniform distribution. We note that tiategy is also not
optimal when interactions between the variables existparted for NK-landscapes
with K = 4, since averaging the selected solutions erases the gatteimeractions.

5.4 CONCLUSION

In this chapter the behaviour and the robustness of vQEAweTakEbenchmark prob-
lems using different noise landscapes was analysed. At ¢eathe tested bench-
marks the results demonstrate a significant benefit for v@Specially when facing
noise that is positively correlated to the fitness landscals® called multiplicative
noise. Multiplicative noise is often found in real world ptems. It was shown that
the selective pressure during the evolutionary proces$easontrolled by varying
the population structure in vVQEA. Small population sizesambination with few
global synchronisation events decrease the selectiveymeswhile a fully synchro-
nised population structure increases it. This knowledgeesry important for fine-
tuning parameters for the algorithm on noisy problems. Fiferént noise types,
different strategies are necessary and the populatiootsteineeds to be adapted to
the actual problem to solve. This requigepriori knowledge about the kind of noise
in the search domain, which is sometimes unavailable. Hancevolving selec-
tion scheme would be preferable and might result in an alkdoversion of VQEA.
This concept could be implemented using a heterogeneouwsgimm structure. This
would allow VQEA to switch between the strategies and chtosenost appropriate
configuration automatically.



OPTIMISING CONTINUOUS SEARCH SPACES - A
CONTINUOUS HIERARCHICAL MODEL EDA

Many real world problems require the optimisation of contins search spaces. Al-
though binary optimisation methods can be applied to ttgk, tdhe use of a binary
representation for a real-valued search space is notaabsy since it introduces
some critical issues into the optimisation process. Amdegearliest studies point-
ing out the advantage of continuous over binary representin a GA was given in
(Janikow & Michalewicz, 1991). Each element of a continusakition needs to be
encoded by a number of bits. For the mapping of bit strings énteal value, addi-
tional computational overhead is necessary. Furthernaogeanularity is introduced
into a continuous search space. Since a single continuoiableais represented by
many bits, a binary optimisation method has to operate orewvaniables than a con-
tinuous optimiser. In other words, the one-gene-one-blgiaorrespondence is lost
in a binary representation. Thus, scaling problems can pea&d, especially in the
context of high-dimensional problems or whenever a need ¥@ry precise optimisa-
tion of real-valued search variables arises. See (Janiktichalewicz, 1991) for an
experimental comparison of the time performance of binad/r@al-coded GA. Fur-
thermore, neighbouring solutions in the continuous domaght not be neighbours
in their binary representation, a phenomenon known as Hagliffs (Goldberg,
1990). Exploring the local neighbourhood of a solution maguire the optimiser
to flip many bits at the same time that will encourage preneatanvergence and
promote the phenomenon of hitch-hiking.

In the previous chapters, VQEA has demonstrated integestiaracteristics and
experimental results. The multiple probabilistic modedi éime hierarchical popula-
tion structure allow an implicit adaptive learning rate efhimakes the method robust
to its parameter configuration. Furthermore, the multi-el@gproach allows a finite
number of decision errors resulting in competitive robastagainst fitness noise. It
was demonstrated that vVQEA performs better in terms of speddolution quality
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than other first-level EDA, especially when links are intiodd between variables
(epistasis). Using several probabilistic models alsonadla more diverse exploration
of the search space than just using a single one.

In the following sections, the binary vQEA is extended tadeathe area of numeri-
cal optimisation. Th&bits used in VQEA are replaced by a continuous probabilistic
model and as a result the quantum metaphor is no longer kuitdhus, the novel
numerical optimiser is introduced as tbentinuous hierarchical model ED&HM-
EDA). Since all key characteristics of VQEA are still presencHM-EDA, similar
advantages of this method in comparison to other continesakitionary methods
are expected.

The chapter is organised in the following way. First the comgnts of cHM-EDA
are described and its functioning explained. Then its parémce is investigated on a
recently introduced state-of-the-art benchmark suitgé&than et al., 2005), which
allows a direct comparison of results to other numericahoigation methods in the
field. The effects of the multiple probabilistic model on lsatality and learning rate
are experimentally demonstrated and discussed in sepaetiens. We also high-
light briefly the robustness of cHM-EDA in the context of nofgness optimisation.

6.1 CONTINUOUS HIERARCHICAL MODEL EDA

The probabilistic model in vQEA is based on a Bernoulli randariable for each
bit which is referred to as &bit according to the quantum computing metaphor.
Sampling from such a string aPbits results in the creation of a bit string which
in turn can be evaluated by the corresponding fitness fumct®ince we want to
consider continuous search spaces now, we have to repa8ethoulli distribution
by a continuous one such that it becomes possible to samgdleakies instead of
discrete ones. A number of approaches to employ and modeldsicibutions have
been studied in literature about continuous EDA. The migjafiapproaches favour
Gaussian distributions as the probabilistic model, sontabte exceptions being.g.
(Servet, Trag-Massugs, & Stern, 1998), where an interval representation for the
PBIL was proposed, and (Yuan & Gallagher, 2003), where thkoasitpresent an
improvement of the Gaussian based continuous PBIL, intredias PBIL in (Sebag
& Ducoulombier, 1998), by implementing a histogram model.

We consider a continuous EDA based on Gaussian distritaitiene. For each
dimension; of the continuous search space and for each probabilistiehioca ran-
dom variable following a Gaussian distribution is evolv@&tierefore, the distribution
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is fully described by two parameters: the meéﬁ and the standard deviati@xﬁj).
In each generation, samples are drawn forming real-valaetbxs whose quality can
be evaluated by the fitness measure. An update rule is thdzim;hnp)updatmgj ) and
aﬁj) to concentrate the search in promising areas of the seaace smaking higher
quality solutions more likely to be sampled in the next gatien. We will first de-
scribe the basic structure of the algorithm in detail, fokal by the presentation of
the chosen update rule.

6.1.1 Model and population structure

The overall structure of the proposed cHM-EDA is similar @BA. Like VQEA, the
continuous version is also a population-based search mhetlt® behaviour can be
decomposed in three different interacting levels as degict Figure 6.1.

INDIVIDUALS  The lowest (inner) level correspondsitwlividuals An individ-
uali at generatior contains a probabilistic modél;(¢) and two real-valued strings
R;(t) and A;(t). More precisely,P; corresponds to a string d¥ pairs of values

(1, o):

(6.1)

1 N
w o >]

The pair(ul(.j),agj)) corresponds to the parameters of the distribution of;jthe
variable of thei*® probabilistic model. Each variable iR is sampled according to
ugj ) andai(j), so thatR; represents a configuration in the search space whose quality
can be determined using a fitness functjforin most continuous optimisation prob-
lems, the variables have a specific domain of definition. @WitHoss of generality,
we assume eaoijj) € R, to be defined in to the intervgl-1, 1]. As a consequence,
eachrz(j) € R, follows atruncated normal distributionn the range—1, 1]. Trun-
cated normals can be sampled using a simple numerical proeadd the technique
Is widely adopted in pseudo-random number generatiorng geéGeweke, 1991) for
an efficient implementation.

To each individual a solutionA; is attached acting as an attractor fgr Every
generation,?; and A; are compared in terms of their fitness. Af is better than
R; (i.e. f(A;) > f(R;) assuming a maximisation problem), an update operation is
applied on the corresponding modél The update will move the mean values of
the probabilistic modeP; slightly towards the attractof;. The choice of a suitable
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Figure 6.1: Three interacting levels can be distinguished in the continuous mul&tBDA:
The individual, group and population level.

model update operation is critical for the working of theaaithm. We will elaborate
the details of the probabilistic model update in section.1
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The update policy of an attractoet; can follow two distinctive strategies. In the
original QEA (Han & Kim, 2002) arelitist update strategy was used, in which the
attractorA; is replaced byRr; only if R; is better thar4; in terms of fithess. Due to
thenon-elitistupdate strategy used in VQEA is replaced at every generation. The
choice of the update policy has great consequences for gfoeithin and changes
its behaviour completely. Since no experimental conditonld be identified that
favoured the elitist attractor update policy, we concdeton the non-elitist version
during the course of this chapter.

GROUPS The second (middle) level correspondgtoups The population is di-
vided intog groups each containingindividuals having the ability of synchronising
their attractors. For that purpose, the best attractorefims of fitness) of a group,
denotedB,,,.,, is stored at every generation and is periodically distatuo the
group attractors. This phase of local synchronisation rgrotled by the parameter
Slocal-

POPULATION The set of allp = ¢ x k individuals forms thepopulationand
defines the topmost (outer) level of the multi-model apphno#cs for the groups, the
individuals of the population can synchronise their atoes; too. For that purpose,
the best attractor (in terms of fitness) among all groups @i, is stored every
generation and is periodically distributed to the groupaators. This phase of global
synchronisation is controlled by the parameigp.;.

6.1.2 Model Update

The update of the probabilistic model is particularly iet&ing, since it governs how
the search space is explored by the algorithm. Among thectirginuous EDA pro-
posed in literature is the continuous version of PBIL (PBI(Sebag & Ducoulom-
bier, 1998), which uses independent Gaussian distribsifioneach variable of the
problem. Several variants for updating the mean and stdmtsiation of each Gaus-
sian distribution were presented and tested on a numbenchbeark problems. The
study in (Yuan & Gallagher, 2003) revealed a number of pnoislef the method and
as a result an entirely different probabilistic model wagpmsed. In (Gallagher &
Frean, 2005), a new update rule is investigated and compatbd generalised mean
shift clustering framework. A general framework on contna EDA, namely Iter-
ated Density Estimation Evolutionary Algorithm (IDEA), sraroposed in (Bosman



6.1 CONTINUOUS HIERARCHICAL MODEL EDA 119

& Thierens, 2000), and the similarity to the EDA byiMlenbein et al. (1999) was
noted.

The common principle of all these continuous EDA is basechersampling of a
larger population. According to the fitness of the samplelividuals, the probabilis-
tic model is updated. High quality solutions have a stroriggract on the update
that drives the model towards promising areas in the segates In cHM-EDA, the
situation is very different, since onlysanglesolution (for each probabilistic model)
is sampled in every iteration. Hence, the model update dapfyoon the density of a
population, but instead has to use a single attractor t@parthe desired update. A
very interesting continuous extension of the compact Gewdgorithm (cGA) was
developed in (Mininno, Cupertino, & Naso, 2008), which saesmnly two solutions
in each iteration. Depending on the fitness, a winner andex kslution is deter-
mined and the model is then shifted towards the winner soiutin (Mininno et al.,
2008), the performance of this real-coded cGA was invetgihhy carrying out some
very small-scale experiments. Comparisons with the staingiametic algorithm and
the binary cGA did not show a significant advantage of thishoet Nevertheless, it
Is very interesting to note that a probabilistic update daseonly a single attractor
(or winner solution) is feasible and is used in some methods.

We formulate here an appropriate update rule for the prdisabimodels. Updat-
ing the mean:"”) in the Gaussian variablgis straightforward. We adopt a mean shift
towards the value of the current attracté at locationj, which is quite similar to
the mean update used in some methods mentioned above. Dependhe distance
d9(t) = aW(t) — pY)(t), a shift AuY)(t) at generatiort is defined as a sigmoid
function:

. 2
D)= — 2
A () = o — ! 6.2)

which is then used to perform the update:
pI(t+1) = p9 () + 0,AuY (1) (6.3)

In Equation (6.3) a parametéy, is introduced, which we will refer to as the learning
rate of the mean. We note thgt corresponds to the maximum mean shift in a single
generation.

Figure 6.2 visualises the effect of the update operatiorihéndiagram, the mean
value was initialised tg:%)(0) = —1 and then updated00 times towards the at-
tractora)(t) = 1,Vt < 100. We note the deceleration in the updateu6f when
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Figure 6.2: Theoretical variations of the mean vajfé obtained through the succes-
sive application of the update operator used in cHM-EDA. The mean was ini-
tialised to ,,N)(O) = —1 and then updated fot00 generations towards at-
tractora)(t) = 1,¥t < 100. Then the attractor was exchanged to become
aW(t) = —1,vt > 100 and the mean was updated for furthi€l0 genera-
tions. The update is asymmetrical since an attractor is approached slowly, bu
left quickly.

approaching the attractor. After generatiolr 100, the attractor is set tol/)(t) =
—1,¥t > 100, which results in the update ¢f?) in the opposite direction. We see
that the update is not symmetrical{’) converges slowly towards an attractor but
departs from it quickly.

Updating the standard deviatieri’) is more difficult. If ¢¥) is decreasing too
quickly, the algorithm is prone to converge prematurelyjlevtoo slow a decrease
might cause its non-convergence. Furthermore, an und@utiacrease o) may
also result in divergence. In that case, the resulting Gasistribution increasingly
resembles a uniform one (in the inter{iall, 1]) and the algorithm performs a random
walk in the search space. A small standard deviation allolwsal search on a more
specific area in the fitness landscape while a large deviatiows a stronger explo-
ration of the search space. It is not trivial to answer at Whime during the evo-
lutionary run the algorithm should stop the exploration atait a localised search.
Furthermore, this decision has to be made once more on tieedfassingle attract-
ing solution only.
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Figure 6.3: Theoretical variations of the standard deviatiéhobtained through the succes-
sive application of the update operator used in cHM-EDA. The standarid-d
tion was initialised tar()(0) = 1 and then decreased fo60 generation using
Eqg. 6.4. After100 generation the standards deviation was increased for another
100 generations. The update operator is symmetrical.

For the update of the standard deviatidi (¢), the hypothesis is that”) (¢) should
decrease whenevef’) (t) represents a “promising” area in the fitness landscape. We
assume:) (t) to be “fit’ when|d\9) (t)| < o) (t) at generatior. Thus, if the attrac-
tor o) (t) is close touY)(¢) (within the boundaries defined ) (t)), the standard
deviationo) (t) decreases. It is noteworthy that solutions fulfilling thasdition are
more likely to be sampled than other solutions, which mehatdn average /) ()
will decrease. Attractors that are more distanttd(t) and thugd?) (¢)| > oU)(¢),
will cause an increase of/)(t), since it can be assumed that) (¢) does not repre-
sent a promising area in the landscape.

We define the standard deviation update at generatien

oW (t) x (1—0,)  if |[d9(t)] < aV)(t)

, 6.4
oW (t) x (1—6,)"! otherwise 64)

oD (t+1):= {
In Equation (6.4) a paramet@y is introduced, which we will refer to as the learning
rate of the standard deviation. In order to avoid divergehiaviour of the algorithm,
i.e. 07 (t) increases indefinitely, the domain®f) () is restricted by defining upper
and lower bounds, such that;,, < ¢ (t) < opax.
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Figure 6.3 visualises the effect of the update operatiorthéndiagram, the stan-
dard deviation was initialised t6()(0) = 1 and decreased during 100 update steps
using Eq. 6.4. Again, we note the deceleration in the updafssvhen approaching
oV (t) = 0 and thus convergence. After generatior 100, the standard deviation
oU)(t) increases for another 100 update steps. We see that thiseuplerator is
symmetrical.

In Figure 6.4, the principle of the two defined update opesate summarised.
Distant attractors (relative to the current mean of the Giansdistribution) result
in a large mean shift while at the same time the standard tiewiancreasescf.
Figure 6.4a. For close attractors, the mean shift is smallthe standard deviation
decreasegf. Figure 6.4b.

It is important to note that the probabilistic update oparatescribed above is
similar to the rotation gate used in VQEA. As shown in chagtethe size of an
update step using the rotation gate depends on the coneergénhe probabilistic
model. This phenomenon was described as a form of deceleratithe algorithm
before convergence. As seen above, the shape of the tloadbnariations of the
update operations demonstrate a similar strategy in cHW;EdInce here also the
size of the update steps decreases with increasing comeergé the algorithm.

6.2 PERFORMANCE ANALYSIS

Among the most interesting aspects of a new algorithm is ptarosation perfor-
mance compared against other algorithms in the field. Irségtion, the performance
of the cHM-EDA is experimentally evaluated and comparemioe state-of-the-art
evolutionary methods.

The experimental methodology of evaluating evolutiondgpathms was repeat-
edly criticised in numerous publicationsf. e.g. (Hooker, 1995), (Whitley, Rana,
Dzubera, & Mathias, 1996), (Eiben & Jelasity, 2002) and &Gent et al., 1997).
The criticisms aimed mainly at the “random” selection of dlemark functions and
the lack of a clear motivation for this choice. Another issoeinter-comparisons
arose due to the use of different measures to evaluate tf@mpance of an algo-
rithm (Eiben & Jelasity, 2002). Commonly used performancesunees are i) the
average success rate (SR¢,. the average number of trials in which an algorithm
was able to successfully solve the given problem, and iiptean best fithess (MBF)
value obtained after the termination of the algorithm. Bo#asures are meaning-
ful but can report very different outcomes. For instances fiossible to have a low
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Figure 6.4: Update operation as used in cHM-EDA for a single Gaussiaibdigon. For
each update step, the distant{e) = a(t) — u(t) between the attractai(¢) and
the meanu(t) of the Gaussian distribution is computed at generatiofa) If
d(t) > o(t), the attractor is considered distant. It is assumed ftiat does
not represent a promising area in the search space. In this case the.fean
is strongly shifted towards the attractor (thick/green horizontal arrovifevet
the same time the standard deviatieft) is increased to broaden the search.
(b) On the other hand, if the attractor is inside the boundaries definedtbyi.e.
|d(t)| < o(t), thenu(t) is already in a promising area of the search space. The
algorithm starts to localise the search by shiftiang@) only slightly towards the
direction of the attractor, while decreasin¢) at the same time.

SR and at the same time a high MB&nd vice versa Different measures allow

1 The algorithm gets consistently close to the optimum, &rely converges at the actual optimum.
2 Most trials are successful, but a few report a very poor fitrass.
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more detailed insights into the tested algorithm and soiplelmeasures should be
included in the performance analysis.

Most of these issues are explicitly addressed by contempbenchmark suites.
For the special session at the Congress on Evolutionary Catiqu{CEC) in 2005,
an annual major event for the research field, a novel bendhsugte was proposed
(Suganthan et al., 2005). The suite consists of 25 benchimackions covering a va-
riety of different problem characteristics. The functisasge from simple separable
uni-modal problems, over non-separable, non-linear, syanmetrical, rotated and
scalable functions, to complex hybrid composition fungsian which several differ-
ent function properties are mixed together. Furthermaneesnoisy benchmarks are
considered.

The suite was proposed as part of a competition on real-pesmptimisation
at the CEC'05. An explicit design goal of the suite was the fokiyi of inter-
comparisons between different methods. Thus, guidelimestatistical analysis and
presentation of results are given as part of the benchmaa&ifggation. Very in-
teresting is the fact that, as a result of the competitionyragorithms have been
compared on the same benchmark functions. Hence futuretalgs can be easily
compared to many existing methods and their performandaateal.

Before studying cHM-EDA on the CEC’05 benchmark suite, the ichpd the
parameters on the optimisation performance is highligh#sfterwards cHM-EDA
is applied on the 25 test functions of the suite and comparsdrme state-of-the-art
methods in the field of evolutionary computation.

6.2.1 Guidelines for configuring cHM-EDA

In order to get a better understanding of the meaning of tdearning rates,, and
0., the impact of these parameters on the performance of cHM-EBtudied in this
section. This information becomes very important when goming the algorithm
for a specific problem. The explicit goal is to derive somecpeal rules of thumb
for a proper configuration of cHM-EDA, especially when someperties about the
given search problem are knowrpriori.

Setup

In this analysis, a cHM-EDA with ten individuals that areljusynchronised in ev-
ery generation is chosen as a specific population structumes. structure is directly
adopted from previous experiments on VQEA, but might notdeeasarily optimal
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for cHM-EDA. Nevertheless, we restrict the analysis herénts simple configura-
tion only and leave the analysis of more complex populati@nanchies for future
research.

A series of experiments is executed which show the achievead fitness of the
algorithm as a function of the two learning rat¢sand6,. Since each problem
has its own specific characteristics three different beragkmproblems are chosen as
representatives for potential optimisation problems. sElaree functions are taken
from the CEC’05 test suite which is also used in the comprekiet@nchmark study
in the next section.

Among the most studied numerical benchmark functions itasdy the sphere
function. Because of its uni-modal nature and its sepatglfile. no epistasis), it
is supposed to be easy for any optimisation method. Theiamet named F1 in
the test suite and a shifted version is used. The secondidanicivestigated here
is the shifted Rosenbrock function (F6 in the test suite)s hulti-modal and non-
separable and thus much more difficult to solve. The glob&hmpn is inside a
narrow flat valley. Finding the valley is comparatively edsyt converging towards
the actual optimum is difficult. Finally a composed functisrconsidered, namely
F17, which is likely to reflect real-world scenarios the beShe number of local
optima is large and different function properties are mikegether. Additionally,
some additive Gaussian noise is involved in the functioduaten, which further
complicates the problem.

The values for the mean shi, are varied in the rang@.01, 0.4, while for the
standard deviation updafie values in the rangf).001, 0.2] are considered. For each
configuration, ten runs are performed and the obtained fitmas$ is averaged. All
configurations are applied to the three problems using tthifésrent problem sizes
N =10, N = 30, andN = 50. Consistent with the guidelines of the CEC’05 test
suite, the algorithm was allowed to perfoiith x NV fithess evaluations.

Results

Figure 6.5 presents the results obtained on the sphere ioankiproblem F1. The
diagram shows a contour plot in which the two axes representwo learning rates
6,, andd, respectively while the colour reflects the solution quadibyained after the
optimisation process. The darker the colour, the closealfperithm has converged
towards the global optimum of the function. Note the lodamic scale of the colour
axis.



6.2 PERFORMANCE ANALYSIS 126

0.385}- -
0.345

=
o
o

0.305

=

0.265
0.225
2
<
0.185

._.
1)
o
N

tance to f(z*)

le-04

0.145
0.105

Dis

le-06
0.055

0.015

0.005
0.010
0.020H
0.030 -
0.040}-

< 0.060 Lo
0.070}
0.080f -
0.090}-
0.100f i)
0.110F
0.1204

10000

100

le-02

Distance to f(z*)

le-04

le-06

10000

100

le-02

tance to f(z*)

IS

le-04

D

le-06

0.110}
0.1204

Figure 6.5: Impact of different parameter configurations on the padoce of benchmark
function F1

We clearly see that for this simple problem many configuretiare suitable, espe-
cially for small problem sizes. We also note immediatelyt tha setting of the mean
shift 6, is almost irrelevant to solving the problem. A larger ratedraes more bene-
ficial when the problem size increases which can be expldgede uni-modality of
the function,i.e. since there is only a single optimum with a clear gradienhiog
towards it, the “pace” of the algorithm can be fast withowg tisk to “skip” some
optima. The only critical choice to make in this problem ig foroper configura-
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Figure 6.6: Impact of different parameter configurations on the padoce of benchmark
function F6

tion of the standard deviation sh#ft. For higher dimensions, the rate needs to be
small enough to avoid premature convergence of the algorithvards non-optimal
solutions.

Increasing the difficulty of the problem increases the ingoaoece of the standard
deviation shiftd, even more. In Figure 6.6, the results for the Rosenbrock immct
are presented. The meaning of the colours and axes in theathaaye the same as
before. Once more we note the comparatively low influencénefrhean shift,,.
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Figure 6.7: Impact of different parameter configurations on the padaoce of benchmark
function F17

We also note that maintaining diversity is very importantlois problem and this is
expressed by the very small learning rateséar This observation might be due to
the flat areas in the landscape. On flat landscapes the ogtiomgrogress is slow
and the algorithm requires more iterations to follow thedggat. Furthermore, the
mean shift raté),, should be large in order to compensate for the slow optinoisat
progress.
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Nevertheless, a largg, rate is not always helpful as demonstrated by the results
on function F17 presented in Figure 6.7. This function hasrgel number of local
optima. Here smaller update step£.( smaller mean shiftg,) allow better com-
pensation for decision errors. If the algorithm has idegdifa promising area in the
search space and adjusted thealues of the corresponding Gaussian distributions,
the means are less prone to be shifted far away during simglate steps due to a
sudden attraction by a very distant attractor. Again, wé&edhe strong dependence
of the performance oé,.

Rules of thumb

A general observation of the presented results above isatmparably low impor-
tance of the mean shift ratg,. If no information about the search space is given
an appropriate default value d?; = 0.05. This setting allows the optimisation of
simple uni-modal functions but also more complex problenikin the given limit
of fitness evaluations. It is explicitly noted that a largearhing rate may signifi-
cantly reduce the number of required evaluations on eadylgnrs. The mean shift
should be larger when the landscape is known to be flat. Srmaties are preferred
on functions having many local optima.

The standard deviation ratk is generally the critical parameter in cHM-EDA.
It should always be adjusted according to the dimensignalitof the problem. A
reasonable choice for a default valudis= 10>1<N' On flat problems and problems
with many optima this value should be decreased.

As a summary the following guidelines are presented:

l. If nothing is known about the fitness landscape, chose é#fault values for

cHM-EDA: ¢, = éﬂ =0.05andd, = 0, = o WhereN is the problem size

II. If the landscape is known to be flat, increase the meanshifod,, = 5x 6, =
0.25 and decrease the standard deviation ratk te ﬁ = 1

20x N

lll. If the landscape has a large number of local optima, elese the mean shift to

0, = 16, = 0.01 and decrease the standard deviation rae te i = TN

The standard deviation rafe as a function of the problem siz€ is presented in
Figure 6.8 for guideline | and guidelines Il and Il respeely.

It is not claimed that the above guidelines represent the suitsble configuration
for all possible problems, but they can serve as a basis fardufine-tuning of the
settings for a particular problem. The above findings ard tseonfigure cHM-EDA
to optimise the functions of the CEC’05 test suite for cHM-EDA.
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Figure 6.8: The standard deviation réteas a function of the problem sizé.
6.2.2 Benchmark analysis

In this section cHM-EDA is applied on the 25 functions of the@® benchmark
suite. First, the experimental setup is explained, folldviby the presentation of
results and a comparison to some state-of-the-art methdts field of evolutionary
computation.

Setup

Three guidelines for configuring cHM-EDA have been expentally derived in the
previous section. cHM-EDA can be properly configured ushege findings for the
functions of the CEC’05 test suite. In Table 6.1, 2il functions of the suite are
associated with one of the three rules. The characteristieach function are well
known and described in the specification of the test suite.

Guideline| Function
[ F1,F2,F4,F7, F11-F14
I F3, F5, F6, F8
" F9, F10, F15 - F25

Table 6.1: Configuration of cHM-EDA for the functions of the CEC’05 wste
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Algorithm \ Description and Reference

The quasi parameter fré@cal Restart Covariance Matrix
CMA-ES | Adaptation Evolution Strategys described

in (Auger & Hansen, 2005)

TheMulti-Variate Gaussian Model EDAtroduced in
MVG-EDA | (Yuan & Gallagher, 2005) uses covariance sampling

similar to the CMA-ES

The “classicalDifferential Evolutionalgorithm using a

D/E DE/rand/1/bin scheme as described in (Storn & Price, 1997).
Results obtained from @hkkonen, Kukkonen, & Price, 2005).
Co-evolutionary Strategthat co-evolves a population of
CoEvo | solutions and a population of mutation steps used for
exploration of the search space (Posik, 2005)

Hybrid Real-coded Genetic Algorithwith female and male
Hybrid GA | differentiation that combines a local and a global search
strategy (Garna-Marfinez & Lozano, 2005)

Table 6.2: Algorithms used for comparison to cHM-EDA on the CEC’05 bearask suite

Additional attempts have been made to further improve théopeance on the
uni-modal functions F1 to F5, resulting in the following eption for F2: the,, rate
was set td).1, while thed, rate was kept unchanged according to guideline I.

Functions F7 and F25 represent problems without boundiani¢ise search space.
Here the algorithm starts with an initial population specifin a certain range, but
the optimum is outside of this initialisation range. Forg@dunctions, cHM-EDA
uses (non-truncated) Gaussian distributions which allin@smethod to explore an
unbounded search space.

All benchmark requirements and related settings are Istractopted from the
benchmark specification. We refer to (Suganthan et al., Pfa@5 comprehensive
list of all details.

In order to allow some performance comparison, the meanfibesss errors of
recently published algorithms are taken into considematfs discussed earlier, this
single performance measure alone is not enough for a compsele comparison
of methods. Nevertheless, it should provide the reader avigieneral overview of
the obtained results. The considered algorithms are briefberibed in Table 6.2.
All methods have participated at the CEC’05 competition. Thaye demonstrated
a highly competitive performance on the benchmark funstiand are among the
leading algorithms in the field of numerical optimisatiornelbenchmark results are
directly available from the references given in the table.

131
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Results

The test suite proposes guidelines for presentation oftsesnd recommends a spe-
cific formatting of retrieved statistical information. Themplete outcome of the
results in the required format is presented in Appendix Bhefthesis. To give a gen-
eral overview of the obtained results some summarisingdgare presented here.

Each function is tested using three different problem si¥es- 10, N = 30,

N = 50. For N = 10 the mean best fitness errog. the difference between the
obtained final fitness to the globally optimal fithess valagriesented in Figure 6.9.
The diagram shows the results of cHM-EDA and the compariggorighms given in
Table 6.2. For most problems, all methods report similafguerance, function F3
being a notable exception. F3 is a uni-modal, shifted anatedi high conditioned
elliptic function that could not be properly solved by cHMDA. Algorithms like the
hybrid GA, MVG-EDA and to some extent also D/E report simil@fficulties here,
but demonstrate better results compared to cHM-EDA. Ontions F10 and F11,
cHM-EDA is very competitive, F11 being solved consistentlymost of the runs.
More specifically, the success rate9iz)o on F11, meaning that3 out of 25 runs
solved the problem with the required accurad®n the noisy function F4, the CMA-
ES is outperformed by a surprisingly clear margin by all othethods. In (Auger &
Hansen, 2005), this observation is explained by an initeggppsize that is too small
and by the failure of the method to enlarge it due to the effetstrong noise.

The difference between the tested methods becomes momuslwhen the prob-
lem size increases ty = 30, cf. Figure 6.10. On the uni-modal functions F1 to
F5, the Co-evolutionary Strategy (CoEvo) is significantlslesmpetitive than other
methods. Also, the performance of D/E is clearly affectedigydimensionality in-
crease. Itis known that function F7 becomes easier to salveimcreasing problem
sizes. All methods except CoEvo demonstrate an improveadipmeaince compared
to N = 10 on this function. On the more complex problems F12 to F25 alhods
report very similar performance with cHM-EDA having sligidvantages on func-
tions F16 and F17. Similar ty = 10, cHM-EDA shows better performance on F10
and F11, compared to all other methods.

A figure was also prepared for problem si¥e= 50. Since the CEC’05 competi-
tion included only problem sizes up 16 = 30, not all algorithms have been tested
on this problem size. Only the results of the CMA-ES are alségldor a compar-
ison. Both methods are impacted by the higher dimensionatisegpace. While

This is an example for a high success rate, but a compdsatawe mean fitness due to very few
suboptimal runs.
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Figure 6.9: Comparison of the mean fithess error of contemporary statg+soethods on the
CEC’05 benchmark functions of problem sixe= 10.
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Figure 6.10: Comparison of the mean fitness error of contemporary $tateroethods on
the CEC’05 benchmark functions of problem si¥e= 30.

CMA-ES is consistently better on the uni-modal problems FE3cand the multi-
modal Rosenbrock function (F6), cHM-EDA reports superisufes on functions F9
to F12, F16 and F17. The success rate on F11 is still 76% cadgar0% in the
case of CMA-ES.
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Figure 6.11: Comparison of the mean fitness error of contemporary gtaté+roethods on
the CEC’05 benchmark functions of problem si¥e= 50.

Conclusions

In this section, some interesting characteristics of cHDMAEvere demonstrated.
The standard deviation rafg is the most critical parameter in the method and needs
to be adjusted in dependence with the problem size while gsrahift raté,, can be
left constant for most problems. Three guidelines for canfigg the algorithm were
derived from the experimental observations and were detradad to work well in
practise. Only function F2 benefits from a slightly differsetting.

The overall performance of cHM-EDA is very competitive onsntest functions.
It becomes highly competitive on difficult multi-modal ptelns such as F9 to F12,
F16 and F17, especially when the problem size increases.rl\Ckmme problems
arise with functions containing flat areas, or functiong tieguire different learning
rates depending on the stage of the evolutionary process.obkervation was made
on the functions F3 and F6, but also F2, which could only beesbhfter carefully
fine-tuning the learning parameters. Here, an adaptiveilegrate for the criticad,,
parameter might be beneficial for cHM-EDA, since excellesuits are reported by
CMA-ES which employs a mechanism to adapt the learning rat@glithe search.
On the complex hybrid problems, only some small differeroetsveen the tested
methods could be observed.
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6.3 ANALYSIS OF THE MULTI-MODEL

Similar to VQEA, the most important property of cHM-EDA is inultiple probabilis-
tic model. In this section some potential advantages ofthiii-model approach are
highlighted, especially the adequate estimation of muttidal fithess landscapes, the
scalability of the method and its robustness against fithese.

6.3.1 Estimating multi-modal fithess landscapes

Single model EDAs, such asg. the PBIL,., explore the search space using a single
Gaussian distribution per variable. Hence the densitynedton of promising areas
in a multi-modal fitness landscape is limited. Only a singksman the search space
can be explored at a certain generation since the Gaussaalplity density func-
tion is uni-modal. Due to the use of more than one Gaussiantison, cHM-EDA

is supposed to be able to concentrate the search on manygimgrareas simultane-
ously. The models can independently explore several Iqu@ia in the landscape
and “communicate” their findings about the correspondingtsm quality during
synchronisation events.

The ability of cHM-EDA to estimate non-trivial, complex féas landscapes is ex-
perimentally demonstrated here. A simple multi-modal sé&inction is defined
and explored by a number of probabilistic models (individuaThe state of each
model is then investigated after the evolution of a numbereflefined generations.
Two strategies are considered: one way of studying the staté models is by sam-
pling the corresponding distribution of each model and gaieg histograms of the
samples. The second possibility is to explicitly compute @glscumulated Gaussian
probability density functions of all models. The accumethGaussian probability
density function is given by

6 () = 5 30 o) (6.5

with f;(z) being the probability density function of the truncatiorrmal distribution
with boundse = —1 andb = 1 of individual i:

S o(75H)

(F7E) ()

(6.6)
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where¢(-) is the probability density function of the standard normikribution,
®(-) its cumulative distribution function. Itis noteworthy th#oth approaches should
report equivalent results, as long the number of samplesrgtad for the histograms
is large and the histogram bins have high enough resolution.

For the sake of simplicity, a one-dimensional bi-modal s&inction is used:

fx) = —x4+x2+%+% (6.7)
wherex € R and—1 < z < 1. The functionf has two local optima of different
guality and is plotted as an overlay in Figure 6.12. As a tesfiithe one-dimensional
search space, all; ando; in Eq. 6.6 are scalars.

The landscape of this fitness function is explored ughgnodels, each of them
organised in its own group. Tt groups are synchronised evéxygenerations and
in total 1000 generations are allowed. Evesy!” generatiors000 samples are drawn
from each model and a histogram of 2ll x 5000 samples is computed. Addition-
ally, the accumulated Gaussian density functions are ctedpusing Eq. 6.5. Small
learning rates were used in this experiment to allow a veny slonvergence.

A number of runs with varying initial random seeds were penfed and a typi-
cal run is presented in Figure 6.12. After initialisatiorifgratior) the mixture of
Gaussian distributions resembles a uniform distributidve see that afte50 gen-
erations many models have shifted their mean values towhedglobal optimum,
but also the local optimum is represented as seen in geoera) to 250. In later
generations most models have converged towards the glpbaium.

Conclusions

The experimental results suggest that cHM-EDA allows themegion of multi-
modal fitness landscapes. Due to their independent evojutie probabilistic mod-
els can indeed simultaneously explore different areasarséarch space. Individual
models can be attracted by different local optima and, ie oda small enough global
synchronisation rate, also converge towards them. Thiggotp of cHM-EDA is a
key difference to the single model EDA.

6.3.2 Scalability

In this section, the scalability of cHM-EDA is investigatedror this analysis we
compare four different population structures on the stiifphere function, which
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Figure 6.12: Histogram of sampled solution of all participating probabilistic itisod€he
fithess function is overlaid (dashed line) in order to allow a direct compadto
the solution quality obtained by the model.

is function F'1 of the CEC’05 benchmark suite. The following four structuresev
chosen:1-1 (one group having a single individual};5 (one group having five in-
dividuals), 1-10 and 1-20 (one group having ten and 20 individuals, respectively).
Each of these configurations was applied on the sphere &umetith varying prob-
lem dimensiongV € {5,10,...,100}. For each dimension and each of the four
configurations 25 independent runs were performed and theg® number of fit-
ness evaluations required to solve the problem was detedniiithe problem was
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Population Structur¢ Experiment | | Experiment I

11 0,=0.1 0,=0.1
0, = 0.00425 | 6, = 0.003
15 95 i 8 (1)15 Zi, i 8 (1)135
1-10 95 z 8 (1)275 zi z 8 (1)2
1-20 zi z 8 (1)5 ZZ i 8 (1)25

Table 6.3: Experimental setup of cHM-EDA for the two experiments on sitiyab

considered to be solved if the difference between globahaph and achieved fit-
ness value was below an error threshold 10~®. Each configuration was allowed
to perform a maximum of0° fitness evaluations (FES).

For each structure, the learning ratgsand ¢, have to be adjusted. As pointed
out earlier,d,, is less significant on this benchmark function. Hence, it fueesd
to 0, = 0.1 for all four hierarchies. The learning ratg is more critical and was
determined for each population structure individually.

Two different experiments are conducted here. In the firpedrment, the rates
6, of all four structures are configured to solve the probleminé & = 30 with
the given accuracy usingsamilar amount of FES. Hence, none of the four settings
has a performance advantage over the other&voa 30. It is then investigated
how well these configurations perform on higher-dimendignablems,i.e. which
configuration scales the best.

For the second experiment, thest scalableetting for the structures on all prob-
lem sizes is determinedg. all four settings can consistently solve the problem on
all/most sizes. Then the settings are compared accorditigetcequired number of
FES to find the optimum. More specifically, for each populastructure the largest
0, is identified, such that the sphere problem of s\ze= 90 was solved by all 25
runs. That means the application of such a configuration oblem sizesV > 90
results in the failure of at least some runs to converge tdsvilre global optimum.
On the other hand, all four population structures can sofedlpm sizesV < 90.
Hence, the chosef), is the most scalable setting that allows the successfuinbpti
sation of all/most problem sizes. The parameter setting®dth experiments are
presented in Table 6.3.

Figure 6.13 presents the outcome of the first experimenthdrdtagram a filled
symbol indicates that all 25 runs have identified the glolpinoum. If some runs
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Figure 6.13: The required average number of fitness evaluations (ettmil5 runs) as a
function of the problem size of the sphere benchmark according to ditglab
experiment I. All four population structures use a single setting for ablpra
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sizes. In the diagram, a filled symbol indicates that all 25 runs have identified
the global optimum while an empty symbol is used when some runs were unsuc-

cessful and the symbol is not shown if no run has found the optimum. Steuctu
1-5is in this experiment the most scalable setting, followed 0.

were unsuccessful, an empty symbol is used instead and thigosys not shown if
no run has found the optimum. According to the experimemtlsall four settings
achieve a similar performance on problem size= 30. On smaller sizes the results
are also very similar to each other. With increasing probderas all configurations
become increasingly unsuitable to solve the problem/NAE 40, population struc-
turel-1is the first that does not solve the problem in all runs (natestinpty symbol)
and can not solve it at all faV > 55. Structurel-20shows a similar trend and is not
able to cope with problems larger thah > 50. Structurel-5and1-10are clearly
more scalable on this benchmark function, being able toeswiust of the problem
sizes with the fixed setting.

The results on the second experiment are presented in Foglde The interpre-
tation of the symbols is the same as above. We note that dilgcoations can solve
the problem successfully up to si2é = 90 as defined in the experimental setup.
Larger problem sized/ > 90 cause the failure of at least some runs to identify the
global optimum (note the empty symbols for sizZ¥sand 100). Also, in this sce-
nario, the two multi-model structurds5 and1-10are the most appropriate choice.



6.3 ANALYSIS OF THE MULTI-MODEL

40000 —

35000

30000

25000

20000

Required Average FES

15000

10000

5000

i i i i i i i i i i i i i i i i i i i i
5 10 15 20 25 30 35 40 45 50 55 60 65 70 75 80 85 90 95100
Problem Size N

Figure 6.14: The required average number of fitness evaluations (ettmil5 runs) as a

function of the problem size of the sphere benchmark according to dealab

ity experiment 1. On all problem sizes, the population structdrésand1-10
dominate the other two investigated structures. Struditfeequires on average
~ 57.7% less FES than structufiel.

Structurel-5is particularly successful and requires on averager.7% fewer FES
than structuré.-1to solve the problem.

Conclusions

From experiment I, it is concluded that cHM-EDA is capablesalving a number of
problem sizes using a single fixed setting for the learnitgstaAssuming an appro-
priate population size, a multiple probabilistic model cafve more problem sizes
than a single model. It was also demonstrated that the piquiize clearly impacts
the scalability of the algorithm. For low-dimensional pkeis, a small number of
individuals is sufficient; in fact, five to ten individualspsent the most scalable
settings for the investigated problem sizes.

If cHM-EDA is configured to solve a large number of problemesiza multiple
model is also beneficial. More specifically, multiple modedguire significantly
fewer FES to solve the problem than a single model. This @aten was made in
experiment Il. Once more it is noted that a small populatiaa & more suitable, at
least on the range of investigated problem sizes, comparadbirger population.

140
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From the experimental setup of experiment Il, it is obsethed the learning rates
0, increase with the number of models used. The single moddigtoation 1-1
requires al.5 times smaller learning rate than structdr®, which in turn is~ 1.5
times smaller than structufe10. Due to the direct relationship between learning rate
and convergence speed this observation seems very imegrestd will be further
investigated in the next section.

6.3.3 Learning rates

We have seen from the previous experiments that using $ewetzabilistic models
instead of a single one in cHM-EDA is beneficial in terms oheirtscalability or
number of required FES to solve a problem. In the latter daseas observed that
the learning raté, could be larger if multiple models were used. Due to the direc
relationship between learning rate and convergence shesaliservation is the focus
of this section. It is hypothesised that multiple modelswalfaster learning rates and
as a result can speed up the optimisation process.

In the following experiment four population structures en@sen:1-1 (one group
having a single individual)1-5 (one group having five individuals},-10 and 1-20
(one group having ten and 20 individuals, respectively).c®more the simplest
test function, namely the sphere function F1, from the CEC'@8chmark suite is
used for this analysis and a number of different problemssive= 10, ...,100 are
considered. The idea of the experimental setup is to idetiitd optimal {.e. fastest
possible) learning rates for each of the four structuresrdieioto solve the sphere
function of a specific problem siz& in a minimal number of FES. The obtained
learning rates and the corresponding required FES can #henrbpared among the
different population structures.

Since the learning rate of the mean shjftis of low importance on this problem it
was fixed td).1 for all configurations. For each problem size, and for each@four
structures, the largest possible rate for the standarctlenishiftd, is determined
that consistently solves the function in 25 independens*uifhe required setting
was obtained through systematic trial and error.

In Figure 6.15, the learning rafke and the corresponding required number of FES
to solve the problem are presented as functions of the problee N for each of
the four population structures. Regardless of the problem ¢he single moddl-1

4 Arun is considered successful if the distance betweemapfitness and achieved fitness is smaller
thane = 10—8
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Figure 6.15: The learning rats and the corresponding average number of required FES as
a function of the problem siz& for four different population structures. The
optimal learning rate for multiple models is larger compared to the single model
(top figure). Thus to a certain extent increasing the number of models allows
also faster optimisation (structute5 and1-10), cf. bottom figure.

reports clearly the smallest learning rate among all testedigurations. We also
note that the larger the population size the greater thengptearning rate becomes.
Similarly to earlier experiments, it is observed that pagioh structured-5and1-
10are better suited on the sphere function thahand1-20, the latter two requiring
significantly more FES than the first two.

In the context of fully synchronised probabilistic modetscHM-EDA, multiple
models allow a greater learning rate compared to a singlematius, increasing the
number of models allows to a certain extent a faster optitisaf the considered
problem. Nevertheless, if too many models are used, the aunftFES increases
despite the fast learning rate. On the sphere function, phienal number of models
appear to be five to ten.
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Population Structur¢ Configuration

-1 ZZ z 8:(1)03
15 Zﬁ, z 8:(1)135
1-10 ZZ z 8:(1)2
1-20 ZZ i 8:(1)25

Table 6.4: Experimental setup of cHM-EDA for the experiments on robastioditness noise

6.3.4 Robustness

It was earlier pointed out that the capability of a method andie noisy and inac-
curate information is an essential pre-condition to sobad-world problems. In this
section, cHM-EDA is tested on a noisy function from the CEC’@xd¢hmark suite
and several different population structures are compareach other. We are espe-
cially interested whether the use of several probabilistarels is beneficial in the
context of fitness noise.

The CEC’05 suite contains two noisy test functions: the no&gion of Schwe-
fel's problem 1.2, namely F4, and a noisy hybrid composifiorction, namely F17.
The latter is a multi-modal function with a large number afdboptima and a mix-
ture of many different function properties. Since only tfffe&s of noise are under
scrutiny here, F17 is less suitable for this analysis. Fand¥4 on the other hand is
uni-modal, scalable and comparatively easy to solve. As isethe benchmark study,
most algorithms can solve this function at least for smalbfgm sizes. Hence, we
focus the experimental analysis on this function usihg- 10 dimensions.

Once more four population structures are chogef:(one group having a single
individual), 1-5 (one group having five individuals);10and1-20(one group having
ten and 20 individuals, respectively). The configuratiothelse structures is directly
adopted from an earlier experiment on scalabilitf (section 6.3.2) and are sum-
marised in Table 6.4. It is noted that the presented learrates are slow enough
to consistently solve the sphere function of sife= 90. The rates are deliberately
chosen to be small in order to compensate for the effectsiséno

143



6.3 ANALYSIS OF THE MULTI-MODEL

=

e
%
T

Fitness Error

Jun

o
N}
T

= = =
©c © <
w = w
T T

b w o w o w o I I I I I I
04 06 08 10 12 14 16 18 2.0 22 24
Noise Strength

-
<
OG\
o
4
o
N
q

Figure 6.16: The average final fithess errors of four differentfadjon structures as a func-
tion of the noise strength,,,. Due to the non-deceptive nature of the applied
fitness noise, a higher selective pressure is beneficial on this problkcorm
figurations use a single group of fully synchronised individuals. Thrgeta
population sizes allow higher selective pressure and thus better rofsistrtbe
fithess noise.

Function F4 is given as:
Fy(z) = (3D 2)%) x (L+ 0N (0, D)) + foias (6.8)

i=1 j=1

where f;.s iS a scalar constant fitness bias= = — o, © = (z1,...,zy) ando the
location of the global optimum. Parametey, indicates the strength of the applied
noise. We immediately note that this noise is a multiphaafitness noise since the
effect of the noise decreases for solutions closer to thenopt and increases for
more distant ones. At the optimum, the noise is zero.

In the benchmark suite,, is fixed t00.4. In this study values fos,, vary in the
range|0, 2.5]. For eachs,, and for each of the four configuratiorig) runs are per-
formed and the evolution of the fithess er¢ce Fy(x) — fyiqs IS recorded. According
to the guidelines of the CEC’05 suite, an erroeef 10~ indicates a successful run.

The final fitness error of a single run is computed as the aeev&the lastl, 000
fitness values obtained during the evolutionary processceSan algorithm has not
necessarily found the global optimum, but has convergeardsvsome different
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point in the landscape, the average of several fithess dimigas a fair estimate
of the achieved real (non-noisy) fitness. In Figure 6.16,aVerage final fithess er-
rors are presented as a function of the noise stremgthAll configurations are able
to solve the problem consistently if no noise is preseatg,, = 0. As Soon as noise
is introduced, the performance of structdrd is greatly impacted and the method
quickly becomes unable to optimise the landscape at all.nfillé-model structures
are clearly more resistive to the disruptive effects of@asing noise strengths. Here
the large population size df20is the most robust among the tested configurations.
The large variations of the performance between differergenlevels is due to a low
final fitness of single runs and the logarithmic scale of thergwhich emphasise
these small absolute differences.

Similar to the vQEA, cHM-EDA also demonstrates good robessito multiplica-
tive fitness noise. Increasing the number of probabilistodets also improves the
robustness of the method to noise on the used test functioce $ie noise is not mis-
leading or deceptive, a high selective pressure is benkdiocthconsequently larger
population sizes in a single fully synchronised group arg saccessful on this prob-
lem.

6.4 CONCLUSION

In this chapter, vVQEA was extended towards continuous kespaces by replacing
the Qbit with a probabilistic model based on Gaussian distrdmgi All key charac-
teristics of VQEA, namely a multiple probabilistic modelhi@rarchical population
structure and a convergence dependent learning rule arpaitsof its extension. The
method was named continuous hierarchical model EDA, simegiantum metaphor
has become inappropriate in the context of the Gaussiatibgisbns.

The overall performance of cHM-EDA is very competitive espély on difficult,
high-dimensional problems. Thus, it is claimed that thehmdtmay be a good can-
didate for handling real world problems. Issues may arisengkier the search space
contains flat areas. Here some adaptive update strategigeeftearning rate of the
standard deviation, asg.employed in the CMA-ES, might be beneficial.

Along with the benchmark experiments, some practical dunde for parameter
configuration were presented. The standard deviatiorfsatethe critical parameter
in cHM-EDA, while the mean shif,, can be left constant for most problems. The
derived guidelines work well on the 25 test functions of theQJI benchmark suite.
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To a certain degree, the multiple probabilistic model aidive simultaneous ex-
ploration of several promising areas in the search spacis. cHaracteristic is a key
difference of cHM-EDA to single model EDA. Compared to a senglodel cHM-
EDA, the multi-model cHM-EDA offers either a higher scalékiof a fixed parame-
ter setting or a faster convergence speed towards the aptuhe to the use of faster
learning rates. Furthermore, multiple models increasedbastness of the method
in the context of multiplicative fithess noise.

Future directions may involve the exploration of differguipulation structures.
Another interesting idea is the use different learninggammong the groups since
some groups move fast in order to quickly identify promisargas in the search
space, while other groups move more slowly and maintain gmaliversity to per-
form a localised search in the promising areas spotted byaster groups. An in-
teresting concept is also a restart strategy as implemengeth some evolutionary
strategies with the aim to overcome flat areas in the seaatesp



OPTIMISING HETEROGENEOUS SEARCH SPACES: A
HYBRID VQEA/CHM-EDA MODEL

The proposed VQEA and cHM-EDA share the same algorithmicire and a com-
bination of the two methods is straightforward and a natesaénsion towards a
heterogeneous optimisation method. Both VQEA and cHM-EDAevelown to be
highly competitive methods on their own and it is expecteat their combined ap-
plication in a hybrid algorithm would be beneficial.

The probabilistic model of this combined approach is a ctavation of a string of
Obits and the string of Gaussian distributions as definedii®ctHM-EDA. Since the
probabilistic model of this algorithm is heterogeneous,riew method is introduced
as theheterogeneous hierarchical model EQAHM-EDA).

Optimising heterogeneous search spaces using probahitisthods is not new.
The Mixed Bayesian Optimisation Algorithm (MBOA) was intrashd in (Ocenasek
& Schwarz, 2002) as a continuous-discrete optimisatiorhotet Similarly to hHM-
EDA, it belongs to the family of EDA and employs specialisediqabilistic models
to explore the binary and real-valued part of a solution ieffity. Nevertheless,
some distinct differences between the two methods existhwdre highlighted and
discussed in greater detail as part of this chapter.

The chapter is organised as follows. First, the novel hHHVAEDpresented and its
functioning explained, followed by a comparison of the noeltho MBOA. Similari-
ties and specifics according to the used probabilistic modetiel update, sampling,
selection and replacement strategies of both methods ataiesd. Since all the
components of hHM-EDA have been individually discussederevious chapters,
we focus here on the interaction between the combined pilaieomodels. Once
more the explicit aim is to develop some robust guidelinedet@rmine suitable pa-
rameter configurations for the method. The performance &fi##DA is compared
to a number of binary-only and continuous-only optimisatioethods, but also to
the continuous-discrete MBOA.
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7.1 THE HETEROGENEOUS HIERARCHICAL MODEL EDA

The overall structure of the proposed hHM-EDA is almost tamh to vVQEA and
cHM-EDA. Its behaviour can be decomposed in three diffeir@etacting levels, see
Figure 7.1.

INDIVIDUALS  The lowest level corresponds tadividuals An individual i at
generationt contains a heterogeneous probabilistic mddglt) and two compound
solutionsS;(t) and A;(t). More preciselyH; corresponds to a string df pairs of
models(Q!”, PY)):

ov ... oW
pY o pM

3 K3

Hi=H;... HY = (7.1)

where P; denotes the continuous representation of the search sp#oe form of a
string of Gaussian distributions:

(1) (N)

and@); the binary representation in form of a concatenatio@bits:

al ... oz!-\'
@i:Qi.-.@?zlﬁl 5_N] (7.3)
The pair(ul(.j),af)) corresponds to the parameters of the distribution of;jthe

variable of thei'* probabilistic model, antﬂagj),ﬁi(j)) correspond to the probability
amplitudes of thg*® Obit of thei*" probabilistic model.

Each variable inP, and Q; is sampled according tou”, c) and (o, 39)
respectively, forming a compound solutiéh = (C;, R;), whereC; is a bit vector
andR; a real-valued vector of siz&¥. Hence,S;(t) represents a configuration in the
search space whose quality can be determined using a fitnestsoh /.

Similarly to cHM-EDA, we assume without loss of generaliacbrgj) € R;to be

defined in the rangé-1, 1]. As a consequence, eaﬁﬁ) € R, follows atruncated
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normal distributionin the rangg—1, 1]. Truncated normals can be sampled using a

simple numerical procedure and the technique is widely tedbm pseudo-random
number generation, seeg. (Geweke, 1991) for an efficient implementation.
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Figure 7.1: Three interacting levels can be distinguished in hHM-EDA: Tdtigigdual, group
and population level.

To each individual, a solutionA; consisting of a binary and a continuous sub-
component is attached acting as an attractofHar Every generatiord;(¢) and A;

are compared in terms of their fitness Alfis better tharb,(¢), an update operation is
applied on the corresponding mod¢|. Each representation uses its corresponding
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update operator to drive the probabilistic model. The hipaiobabilistic model); is
updated using the rotation gate as employed in VQEA, andahignzious modeb, is
modified by the mean and standard deviation shift as intredfmr cHM-EDA. Thus
the hybrid algorithm requires the setting of three learmatgs for the model update:
the learning raté\d used in the rotation gate to updat&@ait, and the two learning
ratesd,, andd, to update the Gaussian mean and standard deviation regbgcti

Similarly to vQEA and cHM-EDA, the update policy of an atttacA; can fol-
low either an elitist or a non-elitist strategy. The choidehe update policy has
great consequences for the algorithm and changes its lmemasompletely. Since
no experimental condition could be identified that favouttesl elitist attractor up-
date policy for vVQEA and cHM-EDA, we concentrate on the nbtise version in
hHM-EDA.

GROUPS The second level correspondsgmups The population is divided into
g groups each containing individuals having the ability of synchronising their at-
tractors. For that purpose, the best attractor (in termgre#ds) of a group, denoted
By,oup, IS stored at every generation and is periodically distatuo the group at-
tractors. This phase of local synchronisation is contdolig the parametes, ..

POPULATION The set of allp = ¢ x k individuals forms thepopulationand
defines the topmost level of the multi-model approach. AdHergroups, the indi-
viduals of the population can synchronise their attractios. For that purpose, the
best attractor (in terms of fithess) among all groups, dehBig,;.;, iS stored every
generation and is periodically distributed to the groupaators. This phase of global
synchronisation is controlled by the parameigr,,;.

7.2 MBOA

Similarly to hHM-EDA, MBOA also belongs to the class of EDA aodn be for-
mulated for continuous and discrete search spaces. Thudjssass this method
here in greater detail. According to the classification of&fven in (Pelikan et al.,
1999), MBOA belongs to the third class of EDA which means ithkedo explicitly
model multi-variate interactions. The algorithm is basedlecision trees (Friedman
& Goldszmidt, 1998) that have been successfully employeshdy in the hierarchi-
cal Bayesian Optimisation Algorithm (hBOA) (Pelikan, Goldipe& Sastry, 2000).
Indeed, it was shown in (Ocenasek & Schwarz, 2002) that MBOAaiskward-
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compatible to hBOA and achieves very similar performance exeral deceptive
binary benchmark functions.

7.2.1 Principle

MBOA attempts to learn a probability distributid®( X) that is approximated by the
product of conditional probability distributions for easkarch variableX;, 1 < i <
N, given a set of influencing variablék:

N
P(X)=P(Xy,...,Xy) = [[ P(X;IL) (7.4)
=1

The method is initialised through generating a base populaif » random indi-
viduals. Then a number afx n promising individuals is selected using a tournament
selection, forming a populatioP. Parameter € R is typically set ta).5. Based on
D, the probabilistic model of MBOA is rebuilt every generatidine model consists
of a set of V decision trees, one for each search variab)e Each tree defines the
conditional distributiong”(X;|11;), wherell, denotes the set of variables that impact
the outcomeX;. The nodes in theé-th decision tree are formed by the variables in
IT1;. Thei-th tree is recursively constructed by cutting the domainthef variables
I1;; € 11, into parts, whereX; is assumed to be mutually independent. In the contin-
uous domain, real-valued split boundaries are defined winehte intervals for the
variablesl];;. The leafs of the tree are modelled by a uni-variate densitgtfon us-
ing Gaussian kernels. Thus, the search space is partitioteedubspaces, in which
the search variables can be identified by a simple localisadch. The Gaussian
kernels are used to explore each partition locally.

An offspring population is sampled from the constructédiecision trees, which
in turn is used to replace part of the base population. Inraaereserve diversity
in the population, a restricted tournament replacementripl@yed as introduced
in (Pelikan & Goldberg, 2001).

In Figure 7.2, an example for a learnt model in MBOA is preserite a two-
dimensional problem consisting of the two search variafleand X,. Using Equa-
tion 7.4, the joint probability distributio® (X, X5) is factorised intaP(X;, X3) =
P(X;)P(X,|X;). Given the density functiop, (z;) for the distributionP(X,), a
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Figure 7.2: lllustration of a trained model in MBOA for a two-dimensional peab The
joint probability distributionP(X;, X5) is factorised using Equation 7.4 into
P(X1,X5) = P(X;)P(X2|X;). The density functiorp;(x1) corresponds to
the distributionP(X;). ValueS € R is a continuous split boundary, that par-
titions X into two parts. For each part a different local distribution is de-
fined to sampleXs. Thus, the density o (X2|X1) is given bypa(z2|z1) with
pa2(z2lz1) = phxe), if 1 < S andpa(za|z1) = pi(z2), if 21 > S. ph(z2) and
ph(x2) can be modelled by Gaussian kernels.

decision tree for variabl&, is learnt. The tree partition¥; into two parts, based on
a continuous split boundary € R. Thus, the density oP(X,| X}) is given by

Po(za) if x1 < S

7.5
py(xe) if 21 > S (75)

p2(x2|m1) = {

The densitieg),(x2) andp,(xz2) can be modelled by a single Gaussian probability
density function, but also a mixture of Gaussian kernelsnaralr regression models
could be employed (Ocenasek & Schwarz, 2002).

Additional information about MBOA can be found in (Kern et,&a004) and
in (Ocenasek & Schwarz, 2002), in which also the actual coosbn of the de-
cision trees and the computation of the split boundariesegptained in detail. A
complete study on MBOA is presented in the PhD dissertatidDaginasek (2002).
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7.2.2 Comparison to hHM-EDA

Although both MBOA and hHM-EDA belong to the family of EDA, tiheethods dif-
fer significantly from each other. Here the differences m émployed probabilistic
model, the model update, the sampling and replacemenégiteatand the structure
of the population of individuals are discussed.

The probabilistic model used in MBOA is based 8rdecision trees (one for each
search variable), which are rebuilt in every generatiorhef eévolutionary process.
Generating these trees is a very complex and expensivetmperdndeed, it was
shown in (Ocenasek & Pelikan, 2004), that the model constru@asily becomes
the most costly operation of the method: experimenting wfiim glass benchmarks,

MBOA spent nearly95% of the execution time on building the decision trees. This

situation motivated an implementation of the method onlpt@ardware (Ocenasek
& Pelikan, 2004). As a consequence, the capability of modgltomplex variable

dependencies comes at the price of a significant compughtawerhead. Further-
more, for many practical applications this overhead migittaven result in any ad-
vantage compared to much simpler methadise.g.the work of (Johnson & Shapiro,
2001) on comparing different evolutionary algorithms oatéee selection problems.

For hHM-EDA, on the other hand, a much simpler model is us¢dbelongs to
the first class of EDA according to the classification scheimerngin (Pelikan et al.,
1999) and is based on a number of independent Gaussian anouBedistributions
(i.e. string of Qbits). Since each individual maintains its own probabdishodel,
hHM-EDA is a multi-model EDA which is in contrast to MBOA. Theheantages
of this unique approach have been discussed at length irothesponding chapters
about VQEA and cHM-EDA respectively. The computationalrbead of hnHM-EDA
according to model management is small and most of the ressare devoted to the
evaluation of the fitness function.

The model update in MBOA consists of a complete reconstmaifaall NV deci-
sion trees, while the model in hHM-EDA is updated incremiyntnd thus evolves
during the optimisation process. The current state of thdehis a direct result of
earlier updates introducing a memory about informationrel/usly visited areas
in the search landscape. Compared to MBOA, the model updatéNrEDA is fast
and inexpensive, despite the fact that a multiple probstlmlimodel is maintained.

In order to sample a population of individuals, MBOA traverdewn the decision
trees for all search variables and samples the distribsip@cified at the leaf of the
tree. A comparatively large number of individuals is getegtawhich replace part of
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the population created in the previous generation. As roeatl earlier, a restricted
tournament replacement is used. Sampling the model in hHM-ES straightfor-
ward since the distributions are independent. Unlike MBOBAMIEDA samples
only a single solution from each model.

Finally, h(HM-EDA maintains a structured population whidloas an information
exchange between the individual models while for MBOA no sstehicture exists.

7.2.3 Conclusion

Both MBOA and hHM-EDA are EDA and explore the search space fitibtcally.
Nevertheless, their characteristics and thus potentjalicgtions are very different.
MBOA is an advanced and complex algorithm which is specidlisedeal with the
strong variable interactions inherent in some optimisapmoblems. The computa-
tional overhead of MBOA is significant and the execution tirperg on constructing
the decision trees may easily rival the time required forfitmess evaluations. Only
if the fitness function is expensive itself, the overheadobses negligible. Thus,
MBOA seems suitable for problems with costly fithess fundidimat also require
the discovery of variable linkage in order to be solved priypd-or such problems,
parallel hardware becomes a necessary requirement.

The proposed hHM-EDA, on the other hand, is a much more liggight algo-
rithm and its computational overhead is negligible for mmsiblems. The multiple
probabilistic model is an original mechanism capable of gensating for a limited
number of decision errors due to variable linkage. Thus, REIDA is a flexible, less
specialised tool, suitable for a variety of optimisatioonlgems.

7.3 PERFORMANCE ANALYSIS

In this section, the performance of hHM-EDA is evaluated. UResare compared
to a selection of contemporary continuous-only and biraarly optimisation meth-
ods, along with the already discussed MBOA. For the binally-optimisers three
first-level binary EDA are considered that have been dismissready in chapter 4,
namely UMDA (Mihlenbein & Paass, 1996), PBIL (Baluja, 1994) and cGA (Harik et
al., 1999). Using binary representations to explore coiors search spaces is a typ-
ical scenario in the context of traditional genetic aldguons,cf. e.g.the early work

in (Michalewicz & Janikow, 1991) and also (Maniezzo, 1994)which a binary
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GA was applied on a heterogeneous optimisation problem tiigs of pre-defined
length are mapped into real values by a Gray encoding.

Using a continuous representation to explore a binary lzaqmks, on the other hand,
is less common. An example can be found in (Leung et al., 200®re a real-
coded GA evolves the topology and the weight matrix of a nengtwork. Since a
continuous representation is used, real valesR of the chromosome are converted
into bits using a simple mapping:

5(@:{0 if 2 <0 7.6)

1 else
This mapping enables a numerical optimiser to explore apisearch space. Due to
the excellent performance reported in the previous chaihtertCMA-ES and cHM-
EDA are used for the performance analysis presented here.

7.3.1 Benchmark problem

Due to the lack of a suitable benchmark suite for heterogemeptimisation prob-
lems, a simple benchmark is proposed here. A minimisatioblpm is considered
that contains two equally sized search landscapes: a baratya continuous one.
The dimensionality (humber of variables) of each landseapenoted byV. Target
vectors representing the global optimum of the problem peeified for each land-
scape: a binary vectds* = (b7, ..., b5 ) and a continuous vectat* = (rj,..., %)
A solution for this problem is denoted &= (B, R), whereB = (b;,...,by) and
R = (r1,...,ry) represent the binary and the real part of the problem reispéct
The goal is to evolve a solutiafi, such that it becomes equivalent to the target solu-
tion S* = (B*, R*). More specifically, the fitness function in this problem iiked
as the Euclidean distance between the real gaot a solutionS to the real part?*
of the target solutiors*. The binary partB of the solution acts as a mask in the
computation of the distance: only if kit = 1, does the corresponding real valye
contribute to the computation of the difference. Furtheend b; # b; a penalty is
added to the overall fitness of the solution. The completedgriunction is described
in detail in Algorithm 4. The global optimum is reached if fitaess becomeg = 0.
The problem is designed to resemble a typical wrapper-btesstdre selection
scenario. The feature space is represented by the binamicspoksub-component
while the parameter space of the classification method isatefll by the real-valued
sub-component. If a certain bit (featutg)c B is wrongly selected,e. b; # b}, the
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Algorithm 4 Computes the fithesg of the solutionS = (B, R)
Require: B = (by,...,by)andR = (ry,...,7n)

1. f<0

2. fori=1to N do

3: ifb; =1andbf = 1then

4: d < (rf —r)?
5. elseif b; # b then
6: d < (r})?

7. dse

8: d<0

9: endif

100 f<f+d

11: end for

solutionS = (B, R) receives a penalty})2. Thus, different bits (features) may have
a different significance, since different fithess penaliesassociated with them. On
the other hand, if the bit (feature) is correctly selectedp; = b} = 1, the size of the
fitness penalty depends on the quality of the variable (par@anof the classifier);
of the real solution park. Thus, even if the optimisation method correctly selects a
certain feature, the fitness penalty may be large if the ifiesgson method is poorly
parametrised. Both solution sub-components needtoperaten order to minimise
the fitness penalties.

In the following experiment, the target solutigfi = (B*, R*) was chosen in
dependence of the problem sixe

B = (1....1,0,...,0)
(7.7)

x%, equi—distant
/_/—\
*
R - (pmaxa"'apmim pmax;--'apmin)
N—_—— ——

X %, equi—distant

The parameters,,;, and p,... denote the minimum and maximum fithess penalty
assigned to a certain bit. Penalties are equi-distantliiloised over the first%
and Iast% elements of the real-valued solution sub-component. Irekperiments
discussed later in this chapter,;, = 0.5 andp,,,, = 1 are chosen.

It is noteworthy that, using this configuration, only thetf§sreal-valued elements
r; € R have to be optimised by the algorithm. The ot@érelements become ir-
relevant in the fitness computation, if the algorithm hadwazeroes at the Iaé}
positions of the binary vector.
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Since different fithess penalties are assigned to eachybéh@ment, all bits corre-
spond to a different marginal fitness contribution. In the @#nain, such a situation
Is also referred to asalientbuilding blocks (Thierens, Goldberg, & Pereira, 1998).
Due to the difference of significance, the convergence hebraof the binary prob-
abilistic model is directly affected. More specifically, @gsiential convergence of
variables is expected, starting with the ones with the hagbalience and finishing
with the ones with the lowest salience. This sequential emyence phenomenon is
calleddomino convergencand was first mentioned in (Rudnick, 1992).

7.3.2 Configuring hHM-EDA

Similarly to the parameter analysis in chapter 6, we focue be a specific popula-
tion structure. The structure consisting of ten individudlat are fully synchronised
in every generation is directly adopted from previous eixpents on VQEA and
cHM-EDA. Although this setting has generally reported gapdimisation perfor-
mance, it is noted that this structure might not be necdgsgtimal for h(HM-EDA.
Nevertheless, we restrict the analysis here to this simgiéiguration only and leave
the exploration of more complex population hierarchiedditure research.

Learning rated),, andd,

The first series of experiments investigates the hypottiesithe three guidelines de-
veloped for cHM-EDA in chapter 6, section 6.2.1, are alsolkivay in the context of
hHM-EDA. For this analysis, the learning rate of the rotatgate is fixed to specific
valuesAf € {0.00057,0.0017,0.0057}. For eachAd, the parameterg, andé, are
varied and the success rate of hHHM-EDA is computed based ardependent runs
on the proposed heterogeneous benchmark problem. A rumssdewed successful
if the final achieved fitness value is lower th&imT®. The success rate is defined as
the ratio between the successful and total number of runfferBint problem sizes
N are investigated and a maximum numbebdfx 4 x 10° FES is allowed for the
optimiser.

Figure 7.3 presents the success rate of hHM-EDA in depeedafibe two learn-
ing ratesf,, andd, for the problem sizesv = 25, N = 50, N = 100 andAf =
0.0017. The darker the colour in these diagrams, the higher theesgoate of the
particular parameter setting. It is clearly demonstrabted & variety of settings are
suitable for solving the problem. We also note that the sgttif the mean shift,,
has only a low impact on the performance of the algorithms klso only slightly
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Figure 7.3: The success rate of h(HM-EDA in dependence of the twahgarates),, andd,,.
The parametend of the rotation gate was fixed @001x. Different problem
sizes of the benchmark are presented. The diagrams show the avér2ge o
independent runs. The low impact of the learning 3teof the mean shift is
clearly demonstrated. The learning réfeis dependent on the problem sixe

affected by the increase of the problem si¥e The learning raté,, on the other
hand, is a critical parameter that strongly depends on thiglgym size. The larger the
size N, the smaller,, has to be set in order to achieve optimal performance. Very
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similar results are reported faxf = 0.00057 andAd = 0.0057%. Almost identical
observations have been made using cHM-EDA in chapter Gpseg2.1.

From these experimental results it is concluded that theetguidelines derived for
cHM-EDA are also suitable for configuring hHM-EDA. Fine-tng the mean shift
g, is of low importance while the standard deviation sHiftshould be adjusted in
dependence with the problem size.

Learning rateAd

Since the mean shift ratg, has only a low impact on the performance of h(HM-EDA,
we now focus on the relationship between the learning Adtef the binary model
and the standard deviation shiff. For this analysig,, is fixed tod, = 0.05, which
was earlier introduced as the default value for this parameddue to the explicit
linkage between the binary and continuous search variab®ral local optima
exist in the fitness landscape of the heterogeneous benktpr@slem. A known
remedy against premature convergence of QEA and VQEA t@aAaodl optima in
multi-modal landscapes is the use of a modified rotation gperator, which was
introduced as thél, gate in (Han & Kim, 2004). For vQEA th&, gate was already
utilised in the performance and noise analysis presentetiapters 3, 4 and 5. In
the following experiments, the two configurations= 0 ande = sin?(0.027) are
investigated, where far = 0 the H, gate equals to the standard rotation gate, while
e = sin?(0.027) was introduced as an appropriate default configurationtfoim
chapter 3.

Figure 7.4 presents the average success rate showing éndependence ahd
andd, obtained fron25 independent runs of hHM-EDA on the benchmark problem
for a problem sizeV = 100. The darker the colour in these diagrams, the higher the
success rate of the particular parameter setting.

In the case of the standard rotation gate,Figure 7.4a, a certain correlation be-
tweenA# andd, is observed. Clearly the best performance is reported whai sm
values for both learning rates are usedAH is increasedd, also needs to increase
(and vice versa) in order to maintain a non-zero successPatéicularly a combina-
tion of a small (large)Ad and a large (smalb), is not suitable for the algorithm.

In the case of théi, gate, a similar correlation is noted, but additionally deot
effect impacts the performance of the methofi, Figure 7.4b. Very surprising is
the low sensitivity of the algorithm to the learning rate loé tbinary model. Almost

Due to the similarities of the figures, the resultsAgr = 0.00057 andA# = 0.0057 are not presented
here.
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Figure 7.4: The success rate of hHHM-EDA in dependence of the twoitegratesA# and
0,. The learning raté, was fixed to the default valuéM = 0.05. In (a) the
standard rotation gate was used, which allows the convergence of thebdity
amplitudesa and 5 to 0 or 1. Using theH,. gate in(b) prevents the complete
convergence of the amplitudes, which decreases the sensitivity of hBUMt&
the parameteAd. Almost anyAd is suitable, as long as the standard deviation
shift 4, is small enough.

any Ad is suitable, as long as the standard deviation #hifts small enough. The
H, operator prevents the convergence of the binary probabifieodel towardd or

0, and instead defines for the two values® and |3|* of a Qbit a minimal and a
maximal probability,.e. e and1 — e respectively. Due to the residual probabilities
e and1 — ¢ a certain mechanism is employed by the algorithm that islaimo the
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bit-flip mutations used in a GA. With low probabilities, a z@n Qbit may collapse
towardsl (or 0), although its amplitudes have evolved close towar(ts 1). Thus, at
least for some problems, premature convergence of a spbitiice to hitch-hiking
phenomena may be compensated through the use &f thate.

In the context of the heterogeneous benchmark problemHthgate is highly
advantageous and counteracts hitch-hiking efficienthgesiarger learning rateSé
not only increase the risk of hitch-hiking effects, but a #ame time also increase
the impact of the mutations on the probabilistic model. Ieaa&in bit-flip mutation
is evaluated to be positive.e. the fitness of the mutated solution improves, the
correspondingbit is updated towards the mutated bit value. Larger legrnates
result in larger model shifts, which in turn increase thebatality of mutations for
the Qbit in the next generation. Thus, in succeeding generatioastate of abit
may completely invert due to the impact of earlier mutations

Since the mutations occur with low probabilities only and entirely random for
each bit, many generations are required to mutate the nomalgits in the binary
sub-component of a solution. If a certa@bit Q) is non-optimally converged, the
corresponding continuous modléjj) has to maintain enough diversitye. the stan-
dard deviationsrgj) need to stay reasonably large, until the desired mutatioarsc
in order to be able to optimise the continuous search varigbbfter the bitb; is
mutated. This is due to the fact that the continuous variaplenly contributes to
the fitness computation if the correspondingiit= b7 = 1. In any other case;
is irrelevant in the fitness evaluation and its value is st genetic drift, since no
selective pressure is provided by the fitness function. Ttihesdescribed mutation
mechanism works well only for small learning rateswhich prevents the premature
convergence of” due to drift before a positive mutation at bjtoccurs.

Conclusion

The most critical parameter in hHM-EDA is the learning r@tef the standard devi-
ation shift that should be adjusted according to the number@ables in the problem
to solve. Similar to cHM-EDA, the mean shiff, is of low importance and can be
fixed to standard values for most problems. Consequenththtiee guidelines de-
rived for configuring cHM-EDA are also suitable for hHM-EDRurthermore, con-
figuring the learning raté\@ for updating the binary probabilistic model is straight-
forward if the H, gate is used. An appropriate value for the parametexs presented
in the undertaken experiments.
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7.3.3 Benchmark analysis

In this section, hHM-EDA is applied to the proposed hetenagelis benchmark prob-
lem. In order to allow a comparison of results, a number oahjirand continuous-
only optimisation algorithms, namely UMDA, PBIL, cGA, vVQEAHM-EDA and
CMA-ES, are applied on the same benchmark. Additionally, westigate the per-
formance of MBOA as discussed above. In all experiments ad@mobizeN = 100

Is used which should present a certain challenge for thedestgorithms. Each
method is allowed to perform a maximum numbenofx 4 x 10° = 4 x 10° FES.
The search space was limited to the rafgg, 1] for each search variable.

Two configurations of h(HM-EDA are considered that are dlyeatiopted from the
analysis discussed in section 7.3.2. The first settingualguideline | which results
in the settingd,, = 0, = 0.05 andd, = 0, = . = 0.001. The only difference
of the second setting is a slightly faster réte= 0.0015. Both configurations use a
small value A9 = 0.0017, for the H, gate to update the binary probabilistic model,
that was shown to be efficient in the previous analysis.

Optimal configurations for all tested methods were obtaithedugh a compre-
hensive parameter analysis. In the case of UMDA, the choicencappropriate
population sizen is critical. Different sizes in the rang@00, 2500] were inves-
tigated. The default ratio d30% for the truncation selection is used. PBIL also
requires the setting of a population size which was varied [50,300]. Addi-
tional parameters are the learning rateand the mutation shifR,. Similarly to the
noise analysis in chapter 5, we assue= R,. Values were varied?;, R, €
{0.001,0.005,0.01,0.05,0.1,0.2}. In total, 36 different parameter configurations
were investigated for PBIL.

The only parameter of cGA is the virtual population sizethat was opti-
mised in the rangel50, 1250]. For VQEA, a single group of ten fully synchro-
nised individuals is tested while the learning rate offagate is varied A9 <
{0.001,0.0025, 0.005,0.0075,0.01}. All binary methods usé2 bits to encode a sin-
gle real value. A Gray encoding was used for the conversiopitastrings into a
continuous value.

The CMA-ES employs special mechanisms that adapt most o&ranmeters au-
tomatically. According to (Auger & Hansen, 2005), only tméial starting points
and the initial standard deviation of the method needs topeeied for a given
problem. We adopt the strategy given in (Auger & Hansen, 2@08 set the initial

2 Defaulte = sin?(0.027) was used.
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standard deviation to0~2(B — A)/2, with [4, B]Y = [-1,1]" being the search in-
terval of the benchmark. The initial starting points weré&anmly sampled in the
range[—0.1,0.1], which is slightly different from (Auger & Hansen, 2005),tbu
in favour for the methotl No further parameter fine-tuning was attempted for this
method. The Java implementation provided by Nikolaus Hathemas used in the
experiments.

For cHM-EDA, the default value for, = é# Is used and onlyd, €
{0.00025, ...,0.0015} is varied, which allows a direct comparison to hHM-EDA.
The only difference between cHM-EDA and hHM-EDA is the diéfat probabilis-
tic model for the binary solution sub-component of the lattee. All continuous
methods use Equation 7.6 to explore the binary solutioncsubponent.

MBOA only requires the proper setting of its population sizeSizes are varied
n € {50,100, 125, 150, 200, 250,300}. These values correspond to the size of the
base population in MBOA. Every generatiang N new offspring are generated and
evaluated, thus each generation requires the computation<oN FES instead of
N. Parameter € R was set td).5 as recommended as the default in (Kern et al.,
2004). An official implementation of the method in the pragraing language C++
is provided by Jiri Ocenaseék

Results

The results of the parameter analysis can be found in Tableand 7.2. For each
setting of a method, the best, median, worst and mean peafarenalong with the
standard deviation obtained fro2d independent runs is presented in the columns.
Additionally, the success rate as defined in section 7.3g&en. The most suitable
configuration in terms of success rate is highlighted. Incses where the success
rate is not discriminative enough, the mean fitness and nuoflrequired FES are
considered, in order to determine the most suitable setting

hHM-EDA, vVQEA, UMDA, cHM-EDA and MBOA all report a success eabf
100%. With cGA,76% of the runs were successful, while not a single run reached th
required fitness threshold using PBIL. It is also noted thatiihary methods require
a rather large population size due to the mapping)ofx 12 bits into 100 real values.
Because of this mapping, the overall precision of the opttios is also affected.
In the case of cHM-EDA, hHM-EDA, CMA-ES and MBOA, the optimigat was

3 In (Auger & Hansen, 2005) the initial starting points wergfarmly drawn from[A, B}V .
4 Available at http://www.Iri.fr/"hansen
5 Available at http://jiri.ocenasek.com
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Method Setting best med worst mean stdev surg(t::ss
HHM-EDA | 0=0-001, 6,=0.001 [0.00¢ + 00 | 0.00¢ + 00 | 0.00¢ + 00 | 0.00¢ + 00 | 0.00¢ + 00 | 100%
6=0.001, 8,=0.0015 0.00e + 00 0.00e 4+ 00 0.00e + 00 0.00e +00 0.00e + 00 100%
6=0.001 T.4le — 04] 2.38¢ — 04 | 2.82¢ — 04 | 2.30e — 04 | 3.42¢ — 05| 0%
6=0.0025 9.84e — 06 | 1.72¢ — 05 | 2.91e — 05 | 1.73e — 05 | 5.49¢ — 06 | 8%
VQEA 6=0.005 2.89¢ — 06 | 5.41e — 06 | 9.08¢ — 06 | 5.52¢ — 06 | 1.50e — 06 | 100%
6=0.0075 2.41e — 06 | 3.40e — 06 | 5.30e — 06 | 3.71e — 06 | 9.42e — 07 | 100%
6=0.01 2.07e — 06 3.83e —06 5.15¢ —06 3.67¢ — 06 7.78¢ —07 100%
n=200 1.17e + 00 | 1.55¢ + 00 | 3.85e + 00 | 1.84e + 00 | 6.82e — 01 | 0%
n=300 5.84e — 02 | 6.98¢ — 01 | 2.02¢ 4 00 | 7.93¢ — 01 | 5.23¢ — 01 | 0%
n=400 1.84e — 02| 8.69¢ — 02 | 1.06e + 00 | 2.66e — 01 | 3.05¢ — 01 | 0%
n=500 7.66e — 04 | 1.64¢ — 02 | 7.59¢ — 01 | 1.46e — 01 | 2.30e — 01 | 0%
n=600 9.22¢ — 05 | 5.72¢ — 03 | 7.81e — 01 | 4.37e — 02 | 1.51le — 01 | 0%
UMDA | n=700 6.04e — 04 | 5.08¢ — 03 | 4.28¢ — 01 | 3.89¢ — 02 | 1.03¢ — 01 | 0%
n=800 3.28¢ — 05 | 1.14e — 03 | 2.50e — 01 | 1.32¢ — 02 | 4.87¢ — 02 | 0%
n=900 1.15¢ — 05 | 1.79¢ — 04 | 5.64e — 03 | 8.31e — 04 | 1.28¢ — 03 | 0%
n=1500 1.21e — 06 | 2.76e — 06 | 2.54e — 04 | 2.50e — 05 | 5.46e — 05 | 72%
n=2000 1.21e — 06 | 1.30e — 06 | 3.33¢ — 05 | 3.72e — 06 | 6.84e — 06 | 92%
n=2500 1.21e — 06 1.21e — 06 4.68¢ — 06 1.50e —06 7.49¢ —07 100%
n=150 3.72¢ — 01| 1.30e + 00 | 3.12¢ 4 00 | 1.41e + 00 | 6.70e — 01 | 0%
n=250 1.79¢ — 02| 3.33¢ — 01 | 1.43e + 00 | 4.27e — 01 | 4.22¢ — 01 | 0%
n=350 2.82¢ — 04 | 1.33¢ — 02 | 5.32¢ — 01 | 1.13e — 01 | 1.56e — 01 | 0%
n=450 2.06¢ — 04 | 3.83¢ — 03 | 3.82¢ — 01 | 4.12¢ — 02 | 1.02¢ — 01 | 0%
n=550 1.94e — 05| 4.62¢ — 04 | 5.74e — 01 | 3.46e — 02 | 1.20e — 01 | 0%
cGA n=750 1.91e — 06 | 5.94e — 05 | 1.01e — 03 | 2.09¢ — 04 | 2.92¢ — 04 | 20%
n=850 1.42¢ — 06 | 5.53¢ — 06 | 2.92¢ — 01 | 1.17e — 02 | 5.73e — 02 | 72%
n=900 1.21e — 06 4.15¢ — 06 3.09¢ — 05 7.26e —06 7.79¢ —06 76%
n=950 1.64e — 06 | 6.63¢ — 06 | 4.11e — 05 | 1.02¢ — 05 | 9.14e — 06 | 60%
n=1000 5.70e — 06 | 1.10e — 05 | 5.56e — 05 | 1.43¢ — 05 | 1.03e — 05 | 36%
n=1250 1.33¢ — 04| 1.81e — 04 | 3.34e — 04 | 1.88¢ — 04 | 4.27¢ — 05 | 0%
0,=0.00025,0,=0 |2.02¢ — 03] 2.37¢ — 03 | 2.72¢ — 03 | 2.35¢ — 03 | 1.79¢ — 04 | 0%
05=0.0005,0,,=0 | 2.44e — 07 | 3.13¢ — 07 | 3.45¢ — 07 | 3.07e — 07 | 2.61e — 08 | 100%
CHM-EDA | 9,=0.00075,0,= 0.00e +-00 0.00e +00 0.00e+00 0.00e+00 0.00e+00 100%
65=0.001, 6,,=6 0.00e + 00 | 0.00e + 00 | 6.83¢ — 01 | 2.73¢ — 02 | 1.34e — 01 | 96%
05=0.0015,0,=6 | 0.00e 4 00 | 0.00e + 00 | 5.55¢ — 01 | 4.56e — 02 | 1.31e — 01 | 88%
CMA-ES 0.00e +00 7.34e —06 4.40e —01 2.89¢ — 02 1.00e —01 52%
N=50 4.66e + 00 8.11e+ 00 [ 1.32¢ + 01 | 8.20e + 00 [ 1.83e +00 | 0%
N=100 0.00e 4- 00 | 0.00e + 00 | 1.38¢ + 00 | 2.61e — 01 | 3.59¢ — 01 | 56%
N=125 0.00e 4 00 | 0.00e + 00 | 5.70e — 01 | 6.22¢ — 02 | 1.50e — 01 | 84%
MBOA N=150 0.00e + 00 0.00e + 00 0.00e 400 0.00e +00 0.00e+00 100%
N=200 3.93¢ — 07| 9.61e — 06 | 2.24e — 04 | 2.80e — 05 | 4.91e — 05 | 52%
N=250 3.56e — 04 | 1.37¢ — 03 | 4.47¢ — 03 | 1.43e¢ — 03 | 9.20e — 04 | 0%
N=300 2.74e — 03 | 1.08¢ — 02 | 1.64e — 02 | 1.05¢ — 02 | 3.71e — 03 | 0%

Table 7.1: Results of the parameter analysis for hHM-EDA, vQEA, UMDBA¢ cHM-
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EDA, CMA-ES and MBOA. Shown is the best, median and worst run obtained

from 25 independent runs. Additionally the mean and standard deviatitreof
runs, along with the success rate is presented (see text for a definitioa sdic-

cess rate). The most suitable setting in terms of success rate for each rnisethod
highlighted.

stopped when the fitness value dropped beléw!’. In the tables, this situation is

indicated by the valu@.00e + 00.

In Figure 7.5, the fitness evolution of the median run is presg& We note the
logarithmic scale of the fithess axis. The proposed hHM-EBAlearly the fastest
optimiser among the tested algorithms on this benchmagkinieg only 12300 FES
to achieve the desired solution accuracy ef 10-° and21700 FES to drop below a
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Method

Setting

best

med

worst

mean

stdev

success
rate

PBIL

Table 7.2: Results of the parameter analysis for PBIL. Shown is the bestamead worst
run obtained from 25 independent runs. Additionally the mean and sthddai-
ation of the runs, along with the success rate is presented (see textdfniéiah
of the success rate). The most suitable setting in terms of success raidlfas P
highlighted.

precision ofl0~1°. The fitness is exponentially minimised resulting in a linearve

n=50, R;=R,=0.001
n=50, R;=R,=0.005
n=50, R;=R4=0.01
n=50, R;=Rs=0.05
n=50, Rj=R,=0.1
n=50, B;=R,=0.2
n=100, R;=Rs=0.001
n=100, R;=R+=0.005
n=100, R;=Rs=0.01
n=100, R;=Rs=0.05
n=100, R;=R,=0.1
n=100, R;=Rs=0.2
n=150, R;=Rs=0.001
n=150, R;=R+=0.005
n=150, R;=R+=0.01
n=150, R;=Rs=0.05
n=150, R;=Rs=0.1
n=150, R;=Rs=0.2
n=200, R;=Rs=0.001
n=200, R;=Rs=0.005
n=200, R;=Rs=0.01
n=200, R;=R+=0.05
n=200, R;=Rs=0.1
n=200, R;=Rs=0.2
n=250, R;=Rs=0.001
n=250, R;=Rs=0.005
n=250, R;=Rs=0.01
n=250, R;=Rs=0.05
n=250, R;=R=0.1
n=250, R;=Rs=0.2
n=300, R;=Rs=0.001
n=300, R;=R,=0.005
n=300, R;=Rs=0.01
n=300, R;=Rs=0.05
n=300, R;=R,s=0.1
n=300, R;=Rs=0.2

6.46e + 00
1.17e — 02
2.64e — 03
1.80e — 03
2.37e — 03
5.06e — 03
1.43e 4+ 01
1.14e — 01
3.90e — 03
3.57e — 04
5.43e — 04
8.41e — 04
1.90e + 01
4.76e — 01
1.75e — 02
2.06e — 04
2.26e — 04
3.96e — 04
1.86e + 01
1.50e 4+ 00
5.61le — 02
2.07e — 04
1.44e — 04
1.81e — 04
2.06e + 01
3.0le 4+ 00
1.61le — 01
1.74e — 04
9.19¢ — 05
1.24e — 04
2.39e + 01
5.10e + 00
3.19¢ — 01
2.73e — 04
1.17e — 04
9.08e — 05

7.53e + 00
1.81e — 02
3.45e — 03
2.45e — 03
3.93e — 03
9.15e — 03
1.63e + 01
1.49e — 01
5.84e — 03
5.30e — 04
7.14e — 04
1.46e — 03
2.06e + 01
6.14e — 01
2.52e — 02
2.99¢ — 04
3.47e — 04
7.32e — 04
2.30e + 01
1.80e 4+ 00
7.43e — 02
3.02e — 04
2.60e — 04
4.16e — 04
2.41e + 01
3.51e 4+ 00
1.90e — 01
3.82e — 04
2.52e¢ — 04
3.23e — 04
2.54e + 01
5.61e + 00
4.16e — 01
8.23e — 04
3.25e — 04
3.68¢ — 04

on the logarithmic scale of the ordinate.

Particularly interesting is the fitness evolution of PBIlne@ a number of stepwise
fithess improvements are observed. This behaviour is caysatitations having a
positive impact on the fitness of a solution. Mutations beewery important in the
later stages of the optimisation process when the proktbiinodel has almost con-
verged towards a specific solution candidate in the seamtesplutating a wrongly
evolved bit in the binary solution sub-component can reisudin especially signifi-
cant fitness improvement of the overall solution. Since apamably large mutation
shift R, = 0.1 is used, an improvement due to mutation can be efficientlyoéeol

by PBIL.

8.58e 4 00
2.56e — 02
5.62e — 03
3.29¢ — 03
5.09¢ — 03
1.33e — 02
1.74e 4+ 01
1.66e — 01
7.59e — 03
7.53e — 04
1.06e — 03
2.30e — 03
2.23e + 01
7.37e — 01
2.94e — 02
4.70e — 04
4.52e — 04
1.07e — 03
2.40e + 01
2.08e + 00
9.62e — 02
6.24e — 04
1.11e — 02
4.14e — 01
2.57e + 01
4.37e 4+ 00
2.39e — 01
1.16e — 03
6.13e — 04
3.75e — 01
2.67e + 01
6.77e + 00
5.03e — 01
2.46e — 02
2.56e — 02
9.24e — 01

7.52e 4+ 00
1.81e — 02
3.61e — 03
2.50e — 03
3.89¢ — 03
9.07¢ — 03
1.62e 4+ 01
1.46e — 01
5.87¢ — 03
5.28¢ — 04
7.44e — 04
1.54e — 03
2.07e¢ + 01
6.09¢ — 01
2.39e — 02
3.19¢ — 04
3.42¢ — 04
7.29¢ — 04
2.25e + 01
1.80e + 00
7.51e — 02
3.23e — 04
6.80e — 04
1.70e — 02
2.41e + 01
3.56e + 00
1.90e — 01
4.22e — 04
2.68e — 04
1.55e — 02
2.54e 4+ 01
5.72e 4+ 00
4.13e — 01
1.79¢ — 03
1.73e — 03
3.75e — 02

5.29¢ — 01
3.17¢ — 03
7.13e — 04
4.21e — 04
6.35¢ — 04
1.64e — 03
8.38¢ — 01
1.25¢ — 02
9.03¢ — 04
9.72¢ — 05
1.50e — 04
3.36e — 04
7.96e — 01
6.72¢ — 02
3.64e — 03
6.61e — 05
5.27¢ — 05
1.72e — 04
1.23e + 00
1.64e — 01
1.12e — 02
1.08e — 04
2.13e — 03
8.09¢ — 02
1.11e 4+ 00
3.08¢ — 01
1.97e — 02
1.82¢ — 04
1.19¢ — 04
7.34e — 02
6.77e — 01
3.98¢ — 01
4.53e — 02
4.67¢ — 03
5.19¢ — 03
1.81e — 01

0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
0%
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Figure 7.5: Evolution of the median fitness for all tested algorithms on the lgeteeous
benchmark problem. Results are obtained from 25 independent ruestoDiue
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mapping from bit values to the continuous domain, the binary methods allow a

minimal solution quality okz 1075 only. As the continuous optimisers are more
precise, the evolution was stopped when the fitness value dropped hiEtdiv

The step-wise fitness evolution of CMA-ES, on the other hamrd, dn entirely
different reason. It reflects the local restarts of the metfter getting stuck on some
non-optimal solution during the evolutionary process. He presented median run,
CMA-ES performed four independent restarts, the first fimghafter88, 483 FES,
the second aftet90, 799 FES, the third afteB27, 562 FES, while the fourth restart
exhausted the maximum number of FES and achieved the be#isreEhat means,
if the initial population of CMA-ES represents a solutions#gao the optimum, the
method can converge towards it very quickly. Indeed, theesagun of CMA-ES
required only three restarts and a total26ft, 065 FES to achieve the precision of
10710,

All 25 runs of cHM-EDA solved the problem reliably in the given nraxim num-
ber of FES. Since the learning rate = 0.00075 for cHM-EDA is two times smaller
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(a) Evolution of binary solution sub-component

Average best variable value
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(b) Evolution of continuous solution sub-component

Figure 7.6: Evolution of binary and continuous solution sub-componeang dgHM-EDA.
Results are averaged from 25 independent runs. Dark coloy# aorrespond
to an average bit status of 0, white colours a status of 1. The domino eonver
gence effect due to different salience of the bits is clearly visible in thedigu
Simultaneously the continuous search space is optim&ed). Only the first
50 variables are subject to optimisation, if the binary solution was identified cor
rectly. The irrelevant variables are subject to genetic drift and cgevandomly.

than in hHM-EDA, the latter is also significantly faster. Tdweerall fithess evolution
of the method is very similar to hHM-EDA.

MBOA, on the other hand, reports a very different convergdreteaviour. The
optimisation performance is comparatively fast in eargss of the run, but slows
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down significantly afters 0.5 x 10° FES, increases again afterl.5 x 10° FES and
finally converges towards the optimum at an exponential dat®as also noted that
MBOA is able to explore the binary search space very effiggefithe binary model
of the presented median run, for example, converged afigrian100 FES, while
the remainin@32, 800 FES were used to optimise the continuous model.

This observation suggests a very competitive performafddBOA on binary
optimisation problems, but a comparably slow convergeate on numerical prob-
lems. In (Kern et al., 2004), very similar results are repdrt Here, several con-
tinuous EA,i.e. the Cumulative Step Size Adaptation Evolutionary Straté€g$A-
ES), CMA-ES, the Iterated Density Estimation Evolutionadg@ithm (IDEA) and
MBOA were experimentally compared to each other using wedivkn numerical
benchmark problems. Especially on simple uni-modal, sgparmproblems, MBOA
was shown to be less competitive than the considered EShdfarore, it has been
demonstrated in (Kern et al., 2004), that although goodtsesauld be obtained on
separable multi-modal functions, MBOA was not able to optemany of the tested
non-separable functions at all.

Similar to MBOA, also hHM-EDA follows a step-wise optimisati strategy of its
two models. The optimal binary solution sub-component $salvered afted7, 000
FES and the optimisation of the continuous component washiai afterl 70, 000
additional FES. The evolution of the mean generational sasitions of the binary
and the real solution sub-components are presented ind-i§jar Results are aver-
aged from the25 runs of hHM-EDA. The colour in Figure 7.6a reflects the averag
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bit status of each of th&)0 bits at a specific generation, where dark colours denote a

status of0, and white colours a status ©f The domino convergence due to the dif-
ferent salience of the bits is clearly visible in the figuretsRiorresponding to larger
fitness penalties converge earlier during the evolutiopaogess.

Simultaneously the continuous search space is explafedsigure 7.6b. If the
binary sub-component was successfully optimised, onl)fitbeg = 50 real-valued
elements; € R are considered for further optimisation. The la8tvariables are
subject to genetic drift and converge randomly.

Computational cost

The tested methods are also compared according to theiruwtatrgmal cost. The
binary-only algorithms are generally fast, since the cotaonal overhead for man-
aging the simple probabilistic model is low. For vVQEA, a mutibdel has to be main-
tained and updated which slightly increases the compunaticequirements com-
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o Relative to
Method Time in sec hHM-EDA
hHM-EDA 8.5 (0.0) 1.0
cHM-EDA 12.0 (0.0) 14
VQEA 38.6 (0.9) 4.5
PBIL 18.4 (0.1) 2.2
cGA 26.5 (0.1) 3.1
UMDA 19.8 (0.0) 2.3
CMA-ES 157.5 (5.1) 18.5
MBOA 2740.3 (12.0) 322.6

Table 7.3: Execution time of the tested methods when applied on the heterogdreswh-
mark problem of sizéV = 100. In brackets the standard deviation is given. The
third column presents the required time in relation to the execution time of hHM-
EDA. For example, CMA-ES required 18.5 more time than hHM-EDA.

pared to PBIL, UMDA and cGA. Also, cHM-EDA and hHM-EDA are fasince
their algorithmic structure and the employed models arg senilar to vQEA.

The more costly methods are clearly CMA-ES and MBOA. In termSMfA-ES,

a covariance matrix is generated based on the populatidmeagurrent generation.
Also, the sampling of new solutions according to this caace matrix adds com-
plexity to the algorithm. MBOA is the most costly among theddsmethods here.
As discussed earlier, its computational overhead is langtaequires significantly
more resources than any of the other methods.

In order to demonstrate the computational cost of all thehous, the execution
time for each of them is recorded. It is explicitly noted ttied execution time is not
a very reliable metric to compare algorithms to each othaesit has a number of
problems. The results depend not only on the used hardware|do on the used
programming language, the programmer’s capabilities toroge the code and the
included software libraries. For example, MBOA is based on & G¥plementation,
while all other methods are implemented in Java. Neveriseleuch a comparison
can be very informative, if the limitations are known andccdssed properly.

All methods apply the same configurations as used in the lbeamdhanalysis.
Only the stopping criterion was slightly modified: the aligfoms perform the maxi-
mum number of FES and are not allowed to stop earlier, evee gticcess criterion is
reached. Thus, all methods evaluate the fitness funéfient x 103 = 4 x 10° times.
The execution time was averaged over five runs. All experimare performed on
the same machine, which is an Intel Core2 Duo CPU, 3.00GHz, 4GB Ré4nning
a 64Bit Ubuntu Linux. The C++ code of MBOA was compiled using GC&3land
the highest optimisation level.
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Table 7.3 presents the measured CPU time for each methodeddoifinish a
single run. As expected, all binary methods are approxiypa&tgual in their com-
putational demands, VQEA being slightly slower due to thditaxhal probabilistic
models. Also cHM-EDA and hHM-EDA report a fast execution éimThe very
good results of hHM-EDA are attributed to the conditionaldebupdate. Only if
the sampled solution is worse than the current attractos daaupdate occur. Since
the algorithm converges before the maximum number of FE8ashed, no model
update occurs in later stages of the run since the attrantbsampled solution are
always identical. This situation results in an impresskeceation time. If hHHM-EDA
is configured with a slower learning rate in order to prevent the early convergence
of the method, the execution time of the algorithm is clostaéoone for cHM-EDA.

CMA-ES and MBOA require on average 157 and~ 2740 seconds, respectively,
to finish the run. Compared to hHM-EDA, these methods are appedely 18 and
322 times slower than hHM-EDA.

7.3.4 Conclusion

In this section, the performance of hHM-EDA was experimiynteompared to a
number of binary and continuous optimisers, along with teeetogeneous method
MBOA. Due to the lack of a suitable benchmark suite for mixeabgms, a simple
test function was proposed that has similarities with thapper-based feature selec-
tion technique. The complexity of all the methods was disedsand compared in
the light of their execution time.

Considering the obtained results on the proposed benchimtdi;EDA is clearly
a highly competitive algorithm among the presented methbldsvever, a more de-
tailed analysis on a wider range of test functions will havbe performed to provide
further statistical evidence for this claim. NevertheJets® obtained results have
demonstrated a promising proof of concept. The hHM-EDA igjatiweight, fast
and reliable optimiser with a negligible computationaliine=ad. Practical guidelines
have been presented that allow an easy and intuitive coafigarof the method.

7.4 SEPARATION FROM COOPERATIVE COEVOLUTION

The simultaneous evolution of two solution parts in hHM-EB&ems very similar
to the principle employed in a cooperative co-evolutioralgorithm. Nevertheless,
there is a distinct difference between the two, which isulsed in this section.
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Although a variety of co-evolutionary methods exist, a galiged cooperative co-
evolutionary architecture (CCA) has been introduced onlgm#yg in (Potter & Jong,
2000). The co-evolutionary model defines different spe@ash of them evolving
specific parts of a solution, also referred to as sub-compusné complete solution
for the problem is formed by combining all the sub-composdagether. A single
fitness criterion evaluates the quality of the completetswiu The evolution of each
species proceeds more or less independently from otheiespd8dus, different rep-
resentations for each sub-component and even differehitentary algorithms can
work together in this approach.

In principle, the two probabilistic models of hHM-EDA coulek interpreted as
two distinctive species. Each of them represents a separbteomponent of a com-
pound solution and both employ entirely different updaterapons to drive their
probabilistic model. Despite their independent evolutiooth representations share
a single fitness function and both parts need to collabonateder to maximise their
fitness.

The difference between hHM-EDA and CCA becomes obvious whempeong
the actual process of the fitness evaluation of the two. Timergdsed CCA ac-
cording to (Potter & Jong, 2000) is shown in Figure 7.7. Heve species are co-
evolved and the two diagrams show the fitness evaluation tharperspective of
either species | or II. In order to evaluate the individudlspecies I, a representative
of species Il is chosen. This representative is then condbwith all individuals of
species | and the fitness evaluation occurs. In the opp@stedn, the individuals of
the second species are evaluated.

In the case of hHM-EDA, the situation is completely diffetedere each individ-
ual consists of two parts and thus represents already a eterg®lution. In contrast
to CCA, no representative is chosen from the other models arsckie metaphor of
two species is not suitable for h(HM-EDA. Figure 7.8 showsaveduation process of
an individual in hHM-EDA.

7.5 CONCLUSION

In this chapter, the two probabilistic models used in VQEA akiM-EDA were
combined forming a new original algorithm that was introgidas the heterogeneous
hierarchical model EDA. Due to the lack of proper benchmadbfems, a proof of
concept in the form of a synthetic test problem was demaotestralhe benchmark
shares similarities with a typical wrapper-based featatection scenario.
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(a) Evaluating species |
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Figure 7.7: The fithess evaluation process employed in the cooperat@etdgionary archi-
tecture from the perspective of species | (top figure) and speciesttbfm figure)
respectively.

Single Species
Fitness ( X )
L Fitness Evaluation ]
A
Compound Solution
Part | Part Il
Population T T
Individual

Figure 7.8: The fitness evaluation process employed in the hHM-EDA. Allihaals belong
to a single species, but each consists of two different sub-comporgnésy(
and real). Both sub-components together form a complete solution that is then
evaluated by the fitness criterion.

Experimental analysis of eight different optimisationteitjues was provided and
discussed. In comparison to binary-only and continuoug-optimisation algo-
rithms, hHM-EDA is highly competitive. Even the much moremguex continuous-
discrete optimiser MBOA required slightly more FES than hHHRA to solve the
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benchmark reliably. However, the analysis of more testtions is required to pro-
vide strong statistical evidence to this claim. Differesiaad similarities between the
MBOA and hHM-EDA were highlighted and discussed.

In terms of complexity, h(HM-EDA requires very little algtrmic overhead, espe-
cially in comparison to MBOA and CMA-ES. Overall, hLHM-EDA is ight-weight,
fast and reliable optimisation method that requires thdigaration of only very few
parameters.

As part of the important integration of hHM-EDA into the ceint research field on
evolutionary computation, the similarities and differeado the generalised cooper-
ative co-evolutionary architecture were discussed. Thewodving species in CCA
are sequentially evaluated by choosing representatioes dther species which is in
contrast to the fitness evaluation in hHM-EDA. Thus, therjretation of the two
probabilistic models as separate species (in the sense of {S@AJ suitable for the
hHM-EDA. Future research might elaborate further on théedéhce between the
approaches and conduct detailed experimental compariahnsir characteristics.



INTEGRATED FEATURE AND PARAMETER OPTIMISATION
FOR AN EVOLVING SPIKING NEURAL NETWORK

This chapter presents the proposed extension of eSNN tawarigature subset se-
lection (FSS) domain. All required methods for this extensi.e. the binary and
continuous optimisation algorithms and their hybridisatiwere developed and com-
prehensively tested in the prior chapters. It was shownlib#t the binary and the
continuous optimiser as well as the hybrid version are gigbmpetitive and repre-
sent current state-of-the-art in the field of optimisatidine combination of hHM-
EDA and eSNN forms an integrated feature and parameter yatilon framework
based on the eSNN classification method. Due to the implatientof feature se-
lection, the extension is expected to improve classificagiccuracy, while the simul-
taneous optimisation of the eSNN configuration avoids peoameter choices and
promotes the straightforward application of the methodgpexific problem domain.

As described earlier, the continuous representation in HEDA is used to op-
timise the parameter space of eSNN, while the binary reptasen explores the
feature space of the given data set. A bit state(3fdr “1” indicates the absence
or presence of the corresponding feature. According to tla@iym metaphor of the
binary part of hHM-EDA inherited from VQEA, the feature spas explored prob-
abilistically using asuperposition of feature subsetSue to this interpretation, the
novel eSNN based feature selection framework is na@eantum-inspired Spiking
Neural Network QiSNN) framework.

In order to test the functioning of the novel QiISNN framewottke method is
experimentally compared to two traditional FSS algorithribe first is the classi-
cal multi-layer perceptron (MLP), and the second is thévBd@Bayesian Classifier
(NBC). These methods are used in a wrapper-based fashiomstmithe proposed
QiISNN framework. vQEA is employed as the selection alganitivhile either MLP
or NBC are used to evaluate a given feature subset.

174
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Additionally, we analyse the QiSNN classification performo@ by exchanging the
hHM-EDA for vVQEA. This allows a direct comparison of the hipand heteroge-
neous optimisation performance in the eSNN classificatmnext. The binary-only
nature of VQEA requires the conversion of bit strings intal nealues involving a
number of general issues, such as the introduction of gaaihuinto a continuous
search space, but also additional computational overhsdércoding issues. Thus,
the hHM-EDA is expected to be beneficial in such a scenario.

Altogether, four methods are experimentally compared i;m¢hapter: i) the pro-
posed QiSNN using hHM-EDA specialised on the exploratiometérogeneous search
spaces; ii) QiISNN using the the binary-only optimisatiogaaithm vQEA, iii) a
wrapper approach using MLP as the classifier and VQEA foufeagelection; and
Iv) a wrapper approach using NBC as the classifier and vQEAefmiure selection.

The analysis of QISNN is undertaken using synthetic dat §&ich an approach
has several advantages. First, the global optimum is kreowriori and the func-
tioning of the algorithm can be easily validated. Second,dharacteristics of the
data set are known and all parameters, such as noise anddegtiynof features,
can be fully controlled by the experimenter. Finally, bemeinks commonly allow
inter-comparisons between methods developed in otheiestud

The following sections introduce the novel QISNN framewaltng with its com-
ponents. Then, QiSNN is experimentally investigated andpared to the above
mentioned algorithms in terms of classification and feasekection performance
and computational cost. Finally, we discuss the qualitylmamed results followed
by the conclusion of this chapter.

8.1 QUANTUM-INSPIRED SPIKING NEURAL NETWORK FRAMEWORK

The proposed QiSNN framework follows the wrapper approatioduced in (Ko-
havi & Sommerfield, 1995). Kohavi and John (1997) discuskedriethod in detail.
The wrapper methodology is a type of “black box” approachitdicore, it contains a
general optimisation algorithm interacting with an indactor classification method.
The optimisation task consists in a reliable identificatadran optimal feature sub-
set that maximises the classification accuracy determigeteébinductor. Thus, the
classification method provides a quality measure for a ptesefeature subset and
hence, acts as the fitness function for a general evoluyaigorithm.

Due to the black box character of the classification methaltla@ interacting op-
timisation algorithm, the wrapper methodology offers agenbut powerful, feature
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selection technique that has become popular in many rdseaeas and domains.
See for example, the review on feature selection algoriinrb®informatics (Saeys,
Inza, & Larréhaga, 2007), and the medical case study on the survivalrbiotic pa-
tients presented in (Inza, Merino, et al., 2001) and (Blahtzg, Merino, Quiroga,

& Larraflaga, 2005). See alsAlfarez et al., 2006), where the wrapper technique for
selecting feature subsets for a emotion recognition sybesad on spoken language
was used.

The wrapper approach in the context of EDAs is particularbpydar. The
study presented in (Inza, Lafraga, & Sierra, 2001) and the excellent textbook
by (Larrdiaga & Lozano, 2002) on the matter are worth mentioning here.

The QiSNN framework employs hHM-EDA as the feature selgctiptimisation
algorithm, while the eSNN classification method represgr@snductor. Since hHM-
EDA belongs to the class of EDA itself, the QiSNN approactelated to the EDA
studies mentioned above. An alternative also investigatéus chapter is the use of
VQEA instead of hHM-EDA as the optimiser.

8.1.1 Integrated feature and parameter optimisation

QiISNN integrates the feature and parameter optimisatitomansingle framework.
Section 2.7 of chapter 2 has reviewed similar approachesisncontext. Valko et
al. (2005) identified the fitness function as a crucial stepttie successful appli-
cation of such an integrated approach. It was argued thaeirearly phase of the
optimisation, the parameters are selected randomly. Asudtri¢is very likely that
a setting is selected for which the classifier is unable tpaed to any input pre-
sented. For such settings the fitness value is zero whiclitsasulat areas in the
fitness landscape. Hence, a configuration that will allowrtbéivork to fire (even
if not always correctly) represents a local attractor ingbarch space that could be
difficult to escape in later iterations of the search. (Vatkal., 2005) used a linear
combination of several sub-criteria to avoid this probleNevertheless, we cannot
confirm that the use of much simpler fitness functions leadstoproblems in our
experiments. Using the classification accuracy on testmgpées seemed to work
well as it is presented in this thesis and in earlier papetspa@ameters of eSNN,
namely modulation factom;,, similarity thresholds;, potential fractior;, Vi € L,
were included in the search space of the optimisation method

In the context of VQEA, a conversion of bit strings into realues is required.
A similar scenario was presented in the previous chapteis Jtady uses a small
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number of Gray-coded bits to approximate parameter corigurs of the eSNN
method.

8.1.2 Description of QISNN

The proposed QiSNN framework is shown in Figure 8.1. The uppet of the di-
agram represents the eSNN classification method as commziedly explained in
chapter 2. Note the added binary mask in the second step pfalcess. This mask,
along with a specific configuration of neural and learningapaeters, is passed to
eSNN from the optimisation method depicted in the lower péthe figure.

The binary mask describes the features to be selected freal-zalued input data
vector. Then, the selected features are transformed inmairadf spikes using the
rank order population encoding technique (see chapter @€tails). Following the
one-pass learning procedure, the connection weights oNe&N trained according
to the given parameter set.

The learning process includes the presentation of allitrgisamples. After the
learning, the classification accuracy is determined on aké&tst samples. This
accuracy provides a quality measure of the feature subsketrenused parameter
configuration. This quality feedback is passed to the engalayptimisation algo-
rithm, i.e. either hHHM-EDA or vVQEA. Based on the quality, the optimiseajpis the
search strategy and passes new feature subsets and cdidigaitaeSNN for evalu-
ation. The whole process iterates until a termination gdteis met,i.e. a predefined
classification accuracy is reached or the maximum numbeeations is exhausted.

8.2 DATA

QiSNN is investigated on the basis of two benchmarks, namhelywo-spiral prob-
lem and the hypercube data set. A description of the geoeratid characteristics
of the data is presented here.

8.2.1 Two spirals

The first benchmark is known as the two-spiral-problem. Ppiniblem is composed
of two-dimensional data forming two intertwined spiralsdanas first introduced
in (Lang & Witbrock, 1988). It requires the learning of a highon-linear separation
of the input space. The data was frequently used as a benklonareural networks
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Figure 8.1: The QiSNN framework of tightly coupled feature selection arahpeter optimi-
sation of eSNN, integrated with the data. As a first step a feature subsktdsesl
from a real-valued data sample using a bit string acting as a feature maesie wh
a “1”/*0” in this mask indicates selected/non-selected features of the detarve
Selected vector elements are then mapped into the time domain using a number of
Gaussian receptive fields. Based on this transformation input neurarsSNN
emit spikes at pre-defined firing times, invoking the one-pass learningthlmo
of the eSNN. The learning iteratively creates repositories of outpubnsupne
repository for each class. Here a two-class problem is presentedd Basa set
of training samples the eSNN is trained and its quality is determined based on the
classification accuracy on a set of testing samples. The classificatioraagcs
then used as the fitness criterion of the optimisation method. Based on the fitness
the search strategy is adapted and a new solution is proposed. The sivlution
cludes two parts: A binary feature mask and a set of real-valued parani@te
eSNN. The whole process iterates until a termination criterion is ineeta pre-
defined classification accuracy is reached or the maximum number of iteration
is exhausted.

including the analysis of the eSNN method itself (WysoskiQ). Since the data
contains only two relevant dimensions, we have extendegailling redundant and
random information. The importance of the redundant festus varied: features
range from mere copies of the original two spirals to congiyetandom ones. The
available information in a feature decreases when strongese is applied. The
design of the data set is particularly important since itxpeeted that the eSNN
is capable of rejecting features according to their inhieirgformation,i.e. the less

information a feature carries, the earlier ESNN should be thexclude the feature
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during the evolutionary process. We briefly summarise tha ganeration below.
The situation is similar to the salience of different sear@hables. See chapter 7 for
a comprehensive discussion of this phenomenon,

Data points belonging to two intertwined Archimedean dpifalso known as the
arithmetic spiral) were generated and labelled accorgifidie irrelevant dimensions
consist of random values chosen from a uniform distribytowering the entire input
space in the range-1, 1] of the data set. The redundant dimensions are represented
by copies of the original spiral points= (z,y)”, which were perturbed by a Gaus-
sian noise using standard deviatien= s|p|, with |p| being the absolute value of
vectorp ands — a parameter controlling the noise strength. The noiseasas lin-
early for points that are more distant from the spiral origir0)”. A noisy valuep/
is then defined as the outcome of fhecentred Gaussian distributed random variable
N (pi, 0?), usingo as defined above.

Our final data set contained seven redundant two-dimerisipital points(z, y;)*
and for each a different noise strength parameter {0.2,0.3,...,0.8} was used,
totalling 14 redundant features. Four additional random features ., r, were in-
cluded. Together with the two relevant features of the $p(raandy), the data set
contained20 features. Figure 8.2 presents t® generated samples of the resulting
data set for the seven valuessodind the original and fully random versions.

8.2.2 Hypercube

The second benchmark is the uniform hypercube data setr teestiknowledge first
introduced in (Estevez, Tesmer, Perez, & Zurada, 2009). problem consists of
two classes of00 samples. For each sample, a five-dimensional veetor. . , ;)
is drawn from a uniform distribution. A given pattern belsrtg class if r; < ay*~!
fori = 1,...5 and to clas® otherwise. The parameters were chosen tg be0.8
anda = 0.5.

This data set was created with different ratios of releveedundant and random
features in order to cover some typical scenarios in theesomif feature selection
problems. More relevant features (five) were included thegduor the spiral data
(two). The number of redundant and random features was ohoge five and0 re-
spectively, compared tbl and seven in the spiral data set. In total) samples with
40 features each were used in this data set. The redundantdsaitte linear com-
binations of the relevant features perturbed by additivassan noise of increasing
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ing eSNN in the context of a FSS problem. The colours/symbols represent th

class label of a given data point. Each figure shows two featurean@dy-axis).
All features are combined to form the complete experimental data set. Tlity qua
of the redundant features is decreasing as stronger noise is apptiditioAally,
four random features are included in the data set (only two of them awvensin

the bottom right diagram).

level. The data set was balanced. Estevez et al. (2009)derawdetailed explanation

of the data generation.
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8.3 PERFORMANCE ANALYSIS

This section investigates the classification and featuexsen performance of the
proposed QiSNN. Four methods are included in the analysesptoposed QiSNN
using either hHM-EDA or vQEA for the feature and parameteimojsation problem,

a wrapper approach using MLP as the classifier and vQEA fourfeaelection, and a
wrapper approach using NBC as the classifier and vQEA for featiection. First,

the experimental setup is described, followed by the ptasen and discussion of
the results.

8.3.1 Setup

Both optimisation algorithms,e. hHM-EDA and vQEA, use a population structure
of ten individuals organised in a single group that is glbbsynchronised every gen-
eration. This setting was reported to be generally suitila number of benchmark
problems.

In the case of the spiral data set, the learning rate for tharpirotation gate was
set tod = 7/50. Due to the advantages discovered in chapter 7 Fthgate in its
default settingj.e. ¢ = sin?(0.027), was used for hHHM-EDA and VQEA. In terms
of hHM-EDA, the rate of the mean and standard deviation sirdfte chosen to be
g, = 0.1 andd, = 0.025 respectively. We note that these learning rates are slightl
faster than the default settings of the methods. This is dubé fact that QiISNN
requires only six parameters for a two-class problem, ara @nsequence, faster
learning rates are possible.

A total of 400 generations were performed. Due to the larger problem Sixe,
generations were computed for the hypercube problem, ésiang /50 for the binary
learning rate and,, = 0.1 andd,, = 0.05 for the continuous update operators.

VQEA requires the conversion of bit strings into real valdesur bits per variable
offer sufficient flexibility for the parameter space. For gwnversion itself a Gray
code was used.

A fair comparison between methods requires the appropratéguration of each
classifier used in this study. NBC has no parameters and sorampter tuning was
necessary for this method.

The MLP, on the other hand, involves numerous tunable Vi@salthe most criti-
cal ones being the number of hidden neurons, the learniegaad the momentum
term. These parameters were varied in order to determinieetstecombination. Al-
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Figure 8.3: The figure shows the accuracy levels achievetlgifferent configurations of
a multi-layer perceptron on the two-spiral data set. Each point reprdberas-

erage of the accuracies obtained i(afold cross-validation experiment. Error

bars indicate the standard deviation. All configurations use neuronsigfittoi

transfer functions trained 500 epochs. The lower curve (green triangles) repre-
sents the accuracy of the MLP when 2l features are included in the data set,

the upper curve (black squares) the accuracy when only the releantes are
used. The circles (red) indicate the final configuration chosen forherienents
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performed in this study. They yield a satisfying compromise between computa-

tional cost and classification quality.

together32 different settings were tested. For each setting, two sepa6-fold
cross-validation runs were performed. For the first run lsstiof the data including
the relevant features only, was used, while the for the stcon all features were
involved.

The results on the spiral data set for these two runs and ébr@&ahe32 parameter
configurations are presented in Figure 8.3. We note the blafit of feature selec-
tion for this data set. Only if the MLP is trained on relevamiormation, does the
classification accuracy increase significantly. Thus, ajppate feature selection im-
proves the performance of MLP, which is the key principleleied in the wrapper
approach.
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Parameter Name | Value

no. hidden neurons N = 20
activation function | sigmoid
learning rate n=0.38
momentum term | o = 0.8
training epochs 500

Table 8.1: Appropriate Parameter configuration for the MLP model, useddimparison
with the proposed new method

The chosen setting for the experiments described belowdsdan a trade-off
between computational cost and classification accuracg sElwere additional cost
of more hidden neurons is not worth the slight increase ofieay reported in Fig-
ure 8.3. Table 8.1 presents the parameter settings obtoradhe parameter study.
Using 10-fold cross-validation, the chosen configuration of MLPiagld a satisfy-
ing accuracy 0f).849 (standard deviation.0634) on the spiral data set containing
the two relevant features only. When applied to the full datausing all20 features,
the same configuration resulted in an accurady.@f1 (0.0608).

Finding an appropriate setting for the spiral problem apgeéo be more difficult
compared to the hypercube data set. For this data, changfes aonfiguration had
only small impact on the performance of the classifier. Thing,same parameter
setting for both problems was used. The standard error pespagation learning
algorithm (Rumelhart et al., 1986) was employed to train thenection weights of
the network. The weights were initialised to small valuethia rangg—0.25, 0.25]
randomly chosen according to a uniform distribution.

Most of the parameters of QISNN are optimised during thewgiatary process.
For each class € L, the modulation factom,, the similarity threshold;, and the
proportion factor; are optimised. Since both problems contain two classefqasix
rameters are involved in the QiSNN framework. In terms ofgbpulation encoding,
the number of receptive fields needs especially carefulideretion since it affects
the resolution for distinguishing between different inpatiables. After some pre-
liminary experiments20 receptive fields in case of the spiral data and five receptive
fields for the hypercube were used. The Gaussian centresundoemly distributed
over the search interval and the variance was sgt+01.5.

In order to guarantee statistical significang@jndependent runs for each investi-
gated classification method were performed. In every géinerall samples of the
data set were randomly shuffled and divided into training sting samples, ac-
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cording to a train-to-test ratio 6%. For the computation of the classification error,
we determined the ratio between correctly classified sasvgid the total number of
testing samples.

8.3.2 Results

We discuss the results on the two-spiral problem first, fadid by the results on the
hypercube data.

Spiral data

Figure 8.4 presents the evolution of the average best featyset in every genera-
tion using the two versions of QiISNN, MLP and NBC respectivéle colour of a
point in these diagrams reflects how often a specific feataeselected at a certain
generation: the lighter the colour, the more often the spoading feature was se-
lected. It can clearly be seen that, independent of the ithgoiused, a large number
of features have been discarded during the evolutionarggsso Furthermore, all al-
gorithms clearly identify the featurasandy to be relevant. All methods except the
proposed QiSNN using hHM-EDA select some redundant andilevant features
as well.

Particularly interesting is the order in which the featuhese been removed by
each algorithm. Both versions of QiSNN (Figure 8.4a and 8té@cted the four
random features,, ..., r, containing no information almost immediately (in fewer
than20 generations). The redundant featusésy. were then rejected one after the
other, according to the strength of the inherent noise: itjedn the noise, the earlier
a feature is identified as irrelevant. We note the excellentopmance of QiISNN
using hHM-EDA which is clearly able to reject all redundasatures in most of the
runs. Figure 8.5 compares the evolution of the number ottadefeatures during
each generation. While both QISNN based methods clearlytsteer features
than their classical competitors at any stage of the opétais, the binary optimised
QISNN is outperformed by the heterogeneous version.

It is also interesting to compare the evolution of the classion error for each
algorithm, cf. Figure 8.6. The gradient in the fitness landscape defined bB\NeS
appears to be much steeper compared to other algorithnggngainiom completely
unfit solutions at the beginning of the evolutionary run taMaigh quality solutions
in later generations. MLP and NBC display a flatter fitnesswdiah. It is noted
that the eSNN starts with no optimisation of its parametessle MLP and NBC
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Figure 8.4: Evolution of feature subsets on the spiral data set. The twamn¢features were
identified by all methods, indicated by the bright colour of the first two coluimns
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the diagrams. Only the QiSNN using hHM-EDA is able to determine the optimal

feature subset consistently.

are properly configured as part of the experimental setug. fitiness gradient may
be partially responsible for eSNN turning into a very gooaldgy measure for the
feature subsets.

According to the presented results for QiISNN, a strong ¢atio between clas-
sification accuracy and number of features appears adwemiagn the context of
a feature selection task. Figure 8.7 presents this rekdtiprfor each of the inves-
tigated induction methods. Each point in the diagram cpoeds to a tuple (ac-
curacy, number of features) obtained from the generatibest individual of every
generation. The colour indicates the generation itselfe Tighter the colour, the
later the generation in which a given tuple was obtainedhéndase of QiSNNcf.
Figure 8.7a), a strong relationship between number of featand accuracy can be
observed. Even for small decreases of the number of featsiggsficant accuracy
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data set. QIiSNN reports excellent classification results, the proposed\QiSN
using hHM-EDA being faster than all other tested algorithms.

improvements are reported. The strong correlation betweenber of features and
classification accuracy introduces a gradient and partrallucesneutrality in the
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fitness landscape. Removing a redundant or irrelevant fefiom the selected sub-
set corresponds to a fitness gain for QiISNN, which may notssecdy be true for
the other two tested methods. If the feature removal doekeadtto a certain fitness
gain, and thus two solutions may have the same fithess véleditmess landscape
has a neutral dimension at the corresponding parametertosmetic drift, the neu-
tral parameter converges randomly, which means a rand@utsei or non-selection
of the encoded feature. In the fitness landscape defined b g8Nitral dimensions
are replaced by a fitness gradient, which allows the ideatitio and exclusion of
low quality features from the current subset. As a resudt fitimess landscape can be
easily climbed by the optimisation algorithm, leading tetéa and more consistent
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eration in which a given data point was obtained. The lighter the colour, thre late

the generation. For the eSNN-based classifiers the accuracy is higidpaknt

on the number of features, which is in contrast to MLP and NBC.

convergence towards the optimal feature subset.
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Figure 8.8: Evolution of parameters in the QiSNN framework on the spiralskdtaThree
parameter pairs are optimised during the evolutionary process. Due torthe co
tinuous representation of the parameter space, a smoother exploratiasiisi@o
(upper figure) compared to the binary optimisation (bottom figure).

Figure 8.8 presents the evolution of the eSNN parameterthéotwo versions of
QISNN. Although both methods have evolved similar final pagter configurations,
the exploration using the continuous representation ishnsmeoother compared to
the binary one and allows a finer parameter tuning. Due todlenbed nature of the
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Figure 8.9: Evolution of feature subsets on the hypercube data setltfR@suhe synthetic
hypercube data set averaged ogérindependent optimisation runs. The five
relevant features were identified by all methods, indicated by the bridgicof
the first columns in the diagram.

data set, the parameter setting for the two classes haveeeMtul be approximately

|dent|CaI,|e C1 = Co, M1 = Mo andSl X S9.

Hypercube

A similar analysis was done for the second benchmark data\WWetnote that this
data set was very easy to solve by any of the tested algoritBwen without feature
selection, MLP and NBC reported very high classification eacyr Nevertheless,
the results are presented here since they show the propaiditing of all tested
methods on an additional independent benchmark problegurés 8.9-8.13 depict
the results on the hypercube problem.

In Figure 8.9, the evolution of the average selected featuibset is shown. Similar
to the figures presented on the spiral data above, diffeesstd of greyness reflect
how often a specific feature was selected at a certain géoerdnh these diagrams,
the first five features correspond to the relevant featuodisyfed by30 irrelevant and
finally by the five redundant features. All methods clearlgntfy the five relevant

189
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Figure 8.10: Evolution of the number of features in the hypercube datdlbethethods are
clearly capable to reduce the number of features. The two versions diNQIS
exclude significantly more features than the classical methods.
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Figure 8.11: Evolution of the average accuracy of the generationakbkgion on the hy-
percube data set. All methods report excellent classification results.

variables. Nevertheless, all methods also select someviat/redundant ones. In
Figure 8.10, the evolution of the average number of selefegatlires is presented.
Both QiISNN methods were capable of decreasing the numbeatfries faster than
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the generation in which a given data point was obtained. The lighter the colour

the later the generation. For the eSNN-based classifiers the accuragilis h
dependent on the number of features, which is in contrast to MLP and NBC

method compared to the binary optimised QiSNN.
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Figure 8.13: Evolution of parameters in the QiSNN framework on the hypercdata set.
Three parameter pairs are optimised during the evolutionary processtoDue
the continuous representation of the parameter space, a smoother txplisra
possible (upper figure) compared to the binary optimisation (bottom figure).

The previously observed strong correlation between dleason accuracy and
number of features in QiISNN is also clearly demonstratedhenhtypercube data.
Figure 8.12 presents this relationship for each of the tiyat®d induction meth-
ods. Finally, we want to comment on the parameter evolutlminined from the two
QiISNN. Similarly to the case on the spiral data, the contirsugarameter optimisa-



8.4 PARAMETER EVOLUTION 193

tion is much smoother, compared to the binary optimisati®oth optimisers report
similar final parameter configurations for the similarityeshold and the modulation
factor, only the proportion factar, shows a slightly different evolution between the
methods.

Complexity

We also want to discuss the computational complexity foheafcthe algorithms
presented here. The fitness evaluation of a feature subsleiaidy the most costly
part in the wrapper. Depending on the data set, an MLP regjthieeconstruction of
a rather large neural network, followed by the training ofredata sample fo500
epochs using a costly back-propagation procedure and sshiydar the most com-
plex method in this study. The eSNN classifier implementsadae-pass learning,
but additional overhead is required for transforming eaata dample into a spike
sequence and computing the spike propagation in the netwidde to the simple
topology of the network, an efficient network simulation @spible. The NBC re-
quires the lowest computational resources, each trairdngke is investigated only
once and only minimal overhead is necessary, allowing \est/dlassification.

8.4 PARAMETER EVOLUTION

The previous experiments revealed that the simultanedirsigption of feature sub-
sets and eSNN parameters is effectively achieved by hHM-HB#his section, we
focus on the analysis of the parameter evolution in greadtild

First of all, the interpretation of the eSNN parametersghhghted. For each class
label, three eSNN related variables exist, namely the naddul factorm, the firing
threshold fractiorr, and the similarity thresholsl See also chapter 2, section 2.6 for
a comprehensive description of these variables.

The modulation factom reflects how strongly a neuron is affected by the temporal
order of spike arrival times. In the extreme caserof 0, none of the pre-synaptic
spikes contributes to the computation of the post-syngmtential. For the other
extreme,n = 1, all pre-synaptic spikes have the same importance andilcotgrto
the computation of the post-synaptic potential equallywgen these two extremes,
0 < m < 1, the temporal order of spike arrival times is important: ¢aelier a spike
is received by a neuron after the stimulation onset, thengepits contribution to the
post-synaptic potential change.



8.4 PARAMETER EVOLUTION 194

The modulation also directly controls the maximum stimolat.,,... of a neuron,
SINCUmaz = ), w;(m)°r®r@) where the sum runs over all pre-synaptic neurons,
cf. Algorithm 1 on page 39. In fact, the terjn,, m® corresponds to geometrical
serieswhich converges according to:

> omt o= L (8.1)
x=0

1—m

Since a connection weight always satisfies < 1, the termﬁ in Equation 8.1
represents an upper bound gy,

The firing threshold) is defined as a fraction of the maximum post-synaptic
potential,i.e. ¥ = cu,,,,. Parametef < ¢ < 1 describes the sensitivity of the
neuron for pre-synaptic spike activity. The smaller thaigadfc, the lower the firing
threshold? and the earlier the post-synaptic response of the neuramrscc

The similarity thresholds, on the other hand, is not a neural parameter, but in-
stead a parameter of the one-pass learning algorithm in eSN&llearning algo-
rithm evolves repositorie®; of neurons — one for each class lahel'he number of
neurons inRk; depends on the value of and larger (smallery correspond to fewer
(more) neurons. Each evolved output neuron is sensitivesjzeaific input pattern
and hence represents a certain area or cluster in the date. sfance parameter
controls the number of neurons in a repository, it indigecthntrols the size of the
cluster represented by a certain output neuron. The snib#eralues is, the more
training samples may activate a specific output neuron arel @msequence, the
larger the cluster represented by this neuron becomeselexineme case af= 1,
for each training sample an individual output neuron isedi while fors = 0, all
training samples are mapped to a single output neuron.

8.4.1 Setup

For a controlled experimental analysis of the parametduéwea in QiISNN, we study
each parameter separately. More specifically, in each empaet, a single parameter

is selected for investigation and is then subjected to thenogation through hHM-
EDA. The remaining parameters, on the other hand, are fixedasonable default
values. For example, selecting the modulation fagtofor analysis results in the
simultaneous optimisation of and the feature subsets, while the values for the sim-
ilarity thresholds and the firing threshold fractionare fixed to predefined constants
s andc, respectively.
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The following constants are choseri: = 0.85, s = 0.2 and¢ = 0.75. These
values are directly adopted from the experimental restitsined on the spiral data
setin the previous section. Since three different pararsetast in QiISNN, three ex-
periments were undertaken. For each experingntjdependent runs are performed
and results averaged. The spiral data set is used for stythgparameter evolution,
since it is clearly a more challenging benchmark than theetgybe data set.

8.4.2 Results

The next sections discuss the results obtained from theidedexperimental setup.

Evolution of neuron repositories

First, we demonstrate that the size of the neuron reposgangeed dependent on the
similarity threshold as it was claimed in the previous section. Figure 8.14 shbe/s t
number of neurons in the repositoy in dependence of;. A point in the diagram
corresponds to a tuplés;, |R;|), where|R,| is the number of neurons iR;. The
tuple is extracted from the generational best solutioniobthin each of thel00
performed generations. The number of neurongjralso depends on the size of
the corresponding feature subset. For larger subsetsintilargy between samples
decreases on average, since a sample contains more eléhantsay differ from
the elements of other data samples. This dependence isedfleg the colour of a
point in Figure 8.14. The lighter the colour, the more feasuare selected by the
corresponding solution.

The figure reveals an interesting pattern on how the neurmibeuevolves during
the optimisation process. In the early stage of the optioisaon averagel0 out
of 20 possible features are selected. Note the light colour inr€i@.14 for values
of s, = 0.5, 1 € {1,2}. At this stage of the evolution, for most training samples an
individual output neuron is created and stored in the répsiParametes does not
impact the learning process much, since the input sampdegealy different to each
other due to their comparatively high dimensionality. le ttourse of the optimisa-
tion process, the number of features decreases, whichrinrtareases the similarity
between different samples on average. Due to this incrgasinilarity, more output
neurons are merged and the number of neurons per reposttomyages. At this stage
of the evolution, most random and redundant features aga@drexcluded from the
optimisation. Note the dark coloured points fé¥| ~ 100.
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Figure 8.14: The number of neurons in the evolving neuron reposirin dependence
of the similarity threshold;. A point in the diagram corresponds to a tuple
(s1,|Ri|), where|R;| is the number of neurons iR;. The colour of a point
corresponds to the number of selected features. The lighter the coloarptee
features are selected by corresponding solution.

In order to further increase the classification accuracynarease of the neuron
number inR; seems beneficial. As stated above, more output neuronssponé
to a finer clustering of the data space. Since the spiral @gt@sents a highly non-
separable classification problem, reducing the clusterisimeaningful. In the fig-
ure, this situation is reflected by a clear trendsafowards small values.

We conclude that, due to the dependenceéltf on s;, the neuron numbetR,|
increases proportionally with decreasisyg Furthermore, if the number of selected
features is large, the value ef is of low importance, since training samples differ
from each other mainly due to their comparatively large digienality.

Evolution of the similarity threshold

Figure 8.15 shows the results obtained from the three exeeits described in the
experimental setup above. A point in these diagrams caorefspto a tuplé f, z;),
wheref denotes a fitness value and= {s, m, ¢} denotes the parameter that is opti-
mised through hHM-EDA. The tuple is extracted from the gatienal best solution.
Similarly to Figure 8.14, each point is coloured in depermgenf the number of fea-
tures selected by this solution. The lighter the colour nioee features are selected.
The independent evolution of the parameters shows sonrestitey patterns. In
Figure 8.15a, the generational best fitness in dependertbe similarity threshold
s; Is presented. We have concluded earlier that the valug igfless important, if
the selected feature subset contains many irrelevant mretlandant features. We
observe in the early stage of optimisation, that on average0.5, which is the ex-

196
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For each experiment a single parameter is subjected to the optimisation process

while the remaining parameters are fixed to reasonable default values.
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pected value of a uniform random variable sampled in thegfind]. Parametes; is
optimised by hHM-EDA in exactly this range. The classifioataccuracy improves
mainly due to the selection of appropriate feature subs&ite that, according to the
experimental setup, only the features and the variafdee subject to optimisation.
Hence, only the number of features and the valueg, afetermine the classification
accuracy of a solution.

The importance of; is boosted in later stages of the optimisation process. A
clear trend ofs; towards smaller values is noted after the removal of mosteédnt
and irrelevant features. We conclude, thaits a low salient search variable and its
importance depends mainly on the number and quality of seldeatures.

Evolution of the modulation facton

The modulation factor is optimised in the ranf@es, 1]. The random sampling of
the parameter results in an average valuenok: 0.75 at the first generations of
the evolutionary processf. Figure 8.15b. Nevertheless, even at this early stage of
the optimisation, a clear trend is noted. The modulatiotofaiicreases towards a
value ofm ~ 0.85. At this stage, a high-quality feature subset has also edolWe
observe a decrease of the significancepkince most values in the ran(es, 0.85]
report excellent classification results.

We conclude, that the modulation facteris significant especially in early stages
of the optimisation. After a high-quality feature subsatentified, the precise mod-
ulation is less important and a certain range of values isisia.

Evolution of the firing threshold fraction

Similarly to the modulation factom, the firing threshold fractiom is optimised in
the rangg0.5, 1]. From Figure 8.15c, it is immediately noted that, initiatljollows
a clear trend towards small values. The classification acgumproves mainly due
to the optimisation of this parameter. An accuracy0.5 is achieved even without
the identification of any high-quality feature subset. N light coloured tuples at
fitness levels < 0.5.

This observation is explained by the fact, that smaller ditinresholds allow the
network torespondto any presented input, even if this response is not nedlgssar
correct. As explained in chapter 2, section 2.6.2, it is {ibss$hat the eSNN classifier
remains silentj.e. no output neuron is activated after the presentation of patin
sample. This case is considered as a mis-classificatiors, Bimce a small threshold
allows the eSNN to respond to a presented input, this coraigur turns the eSNN
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into a random classifier. A random classification reports\@rage an accuracy of
~ 0.5 and thus, small values represent an attractor in the sepacie ®fc.

In later generations of the evolution, suitable featuressetdbare identified which
results in classification accuracies higher than At this stage, larger firing thresh-
olds are beneficial, since they allow a more precise contret the activation of
certain output neurons. We observe a changing trend in thi@tesn of ¢ after the
accuracy level has reachégd= 0.7. At the final stages of the optimisation process,
fractionsc ~ 0.65 are suitable to achieve excellent classification results.

We conclude, that the firing threshold fractiors a high salience search variable.
Small valuesc represent a strong attractor, since they allow the tramsfton of
eSNN into a random classifier.

8.5 ROLE OF NEURAL ENCODING

In this section, we investigate the impact of the encodingup@ters on the classi-
fication performance of eSNN. As explained in chapter 2, thealdled rank order
population encoding is employed in the context of eSNN. Ehisoding requires the
setting of two parameters. Paramelércontrols the number of Gaussian receptive
fields, while paramete? controls the width (variance) of each Gaussian. We immedi-
ately notice that these variables directly affect the netvge, since a larger number
of receptive fields increases the number of input neuronsehetwork. As a con-
sequence, also the learning process is affected and thesstadly the classification
performance.

There is another important aspect of the neural encodirtggtraghlighted here.
The encoding describes a mapping fronowaer dimensionateal valued input vec-
tor space to digher dimensionaVector space of spike times. This transformation
has the potential to simplify the classification task. Intfacsimilar concept is the
working principle of numerous other classification methedg. Support Vector Ma-
chines and the principle of the Echo State Machines and tipgid.iState Machines
(LSM) (Maass et al., 2002). For example, the LSM also empépyising neurons for
solving classification or time series prediction problemke idea is to transform a
sequence of input spikes into multiple spike trains throtighexcitation of a large
static recurrent SNN. The response from this static netusotken interpreted by a
readout function. This readout function can be memory-deskeven linear, since it
Is expected that the mapping step has transformed the pnabte a linear separable
one.
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Indeed, it was demonstrated in (Soltic et al., 2008) that@rapriate configura-
tion of the rank order population encoding can significasittyplify the classification
problem. A visualisation of the obtained encoded spikengraevealed distinct pat-
terns for samples belonging to a certain class. It was alsoleded that the parame-
ter configuration of the encoding method is critical for thadtioning of eSNN and
that too few or too many receptive fields deteriorate thesdiaation performance.

In order to analyse the relationship between the encodiranpeters and the clas-
sification behaviour of eSNN we investigate the followingexmental setup. For
all experiments the spiral data set is used and only the tlggast dimensions and
y are considered. More specifically, the feature selectioohaism of QiSNN is
switched off for this study. Only the parameters of eSNN (miation factor, simi-
larity threshold and firing threshold) are optimised. Theapageter configuration for
M andg is varied according ta/ € {10,20,30,50} and € {1, 1.5, 2} totalling in
twelve different experiments. The optimisation procesal®ved to run400 gener-
ations.

From each of the twelve experiments a typical evolved eSNbdbtained which
is considered to be optimally configured and trained. EadiiNes then tested on
100, 000 test samplesz;, y;) which are equally distributed in the data space with
—1 <z <land-1 <y < 1forl < i < 100,000. For all samples, the
classification output of the evolved eSNN is determined aswilised in Figure 8.16.
Each diagram shows the results for one of the twelve perfdeperiments.

The axes in the diagrams represent the two dimensions (&satof the classifica-
tion problem,z andy. The colour of a point reflects the classification output @f th
corresponding eSNN: white points belong to samples whieltlassified as spiral A,
while black points represent samples classified as spirahB.gfay coloured points
represent data samples for which no label could be detedyiieenone of the output
neurons of the trained eSNN emitted a spike and the netwankireed silent for the
presented input.

It is clearly demonstrated that the configuration of the enogp parameters is
critical for the functioning of eSNN, which is coherent withe findings presented
in (Soltic et al., 2008). The number of receptive fields afetbe ability of eSNN
of distinguishing between different input vectors. Thuargmeter)M determines
theresolutionof the data space representable by eSNN. If the resolutinatine-
grained enough, the data space can not be optimally paddiddy eSNN and the
classification performance decreasefs, the three diagrams whe® = 10. On
the other hand, if the resolution is too fine, the output nesiteecome increasingly
specialised to the presented training samples, which indacreases the generalisa-
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M=10, B=15

M=20, B=2

Figure 8.16: Output patterns of trained eSNN using different configunsof the rank order
population encoding. The axes represent the two features of the tved-dgta
set. White (black) coloured points belong to test samples which are classified
as spiral A (B). The gray coloured points represent data samples \@BisiN
could not classify.

tion ability of eSNN. The diagrams whefd = 50 illustrate an example for the loss
of generalisation. We notice the significant increase oy gi@as,.e. unclassified
samples, in these figures. The output neurons are strongtyadised and are only
sensitive to the data points learnt from the training saspléne ability of eSNN to
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interpolate data points between training samples is saamifly reduced (notice the
gray “gaps” between the two spirals).

The generalisation ability of the output neurons is alsorgjly affected by the
configuration of parametet. Larger values increase the specialisation of the neu-
rons. The importance ¢f increases with the number of receptive fields. Fbe= 10
fields, the value of parametgris almost irrelevant, while the impact of the variable
is clearly visible forM = 50.

8.6 CONCLUSION

This chapter proposed an integrated feature and parangierigation framework
based on the combination of the heterogeneous optimisatgorithm hHM-EDA
and the eSNN classification method. According to the quantetaphor of the
binary part of hHM-EDA inherited from vQEA, the feature spas explored prob-
abilistically using a superposition of feature subsetse Buthis interpretation, the
novel eSNN based feature selection method was named Quamspimed Spiking
Neural Network (QiSNN) framework.

The classification and feature selection performance ohththod was demon-
strated on two synthetic benchmark problems. QiSNN redaieellent results in
comparison to traditional wrapper-based feature selectiethods. This observation
was partly explained by the removed neutrality in the fitlassiscape represented
by the eSNN classifier.

The benefit of the novel heterogeneous optimiser hHM-EDA elearly demon-
strated. In comparison to the binary representation of vQEAM-EDA allows a
faster, smoother and more reliable exploration of the myauable search space.
The performance difference between VQEA and hMH-EDA is etgi&to increase
with larger problem sizes. However, additional analysi®guired to provide statis-
tical evidence for this claim.

The analysis of the parameter evolution in QiISNN revealedesmteresting char-
acteristics. The features are clearly the most importaratrpaters in the optimisation
process and are commonly optimised first. In general, theNefgdMameters strongly
depend on the quality of the selected feature subset. Th&astynthreshold is of
low significance, if inadequate feature subsets are seleatieich occurs mainly in
the early stage of the optimisation. The modulation factomportant in early gen-
erations and becomes less significant after high-qualitufe subsets are identified.
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It was also noted that the firing threshold fraction is a veityoal parameter, since it
has the ability to turn eSNN into a random classifier.

The self-adapting nature of QiISNN due to the simultaneoontugen of network
parameters and feature subsets represents a highly desinabacteristic in the con-
text of machine learning and knowledge discovery. It pra@sa straight-forward
application of the framework to specific problem domainswaitt the requirement of
expert knowledge in the area of spiking neurons.

The configuration of the neural encoding method is very irtgrdrfor the func-
tioning of the eSNN classifier. It was argued that an appad@encoding mechanism
can simplify the classification task. The parameters irelin the rank order pop-
ulation encoding affect both the separation resolutionthedyeneralisation ability
of eSNN. A careful fine-tuning of these parameters in depecelef the data set to
be classified can significantly improve the classificatiorigrenance of eSNN. Thus,
besides numerous potential applications for real-woddsification problems, future
research may include the optimisation of additional vdeislof the systeng.g. the
parameters of the employed rank order population encodethan.



APPLICATION OF QISNN - A CASE STUDY ON
ECOLOGICAL MODELLING

This chapter presents the findings of a case study where tBEXDiramework is
applied on a real world data set in the context of an ecolbgnalelling problem.
For many invertebrate species little is known about thespoaise to environmental
variables over large spatial scales. That knowledge is itapbsince it can help
to identify critical locations in which a species that has flotential to cause great
environmental harm might establish a new damaging popualihe usual approach
to determine the importance of a range of environmentabhitets that explain the
global distribution of a species is to train or fit a model ® khown distribution
using environmental parameters measured in areas whespdicees is present and
where it is absent.

In this study, meteorological data that compris&anonthly and seasonal temper-
ature, rainfall and soil moisture variables Y6 global geographic sites were com-
piled from published records. These variables were cdegelto global locations
where the Mediterranean fruit-flyCeratitis capitatg, a serious invasive species and
fruit pest, was recorded at the time of the study, as eithesgnt or absent (CABI,
2003). The data set is balanced meaning that it has an eqodienof samples for
each of the two classes. Motivated by inadequate resultsn®oLankin, Sama-
rasinghe, & Teulon, 2002; Cocu, Harrington, Rounsevell, \Wor& Hulle, 2005;
Watts & Worner, 2006) using a different method, namely thédtintlayer perceptron
(MLP), this study aims to identify important features reet/for predicting the pres-
ence/absence of this insect species. The obtained resaytsiiso be of importance
to evaluate the risk of invasion of certain species into gegeographical regions.

In the following sections, first the experimental setup iplaked, followed by
an analysis and discussion of the obtained results. Sineastiy is undertaken in
collaboration with Dr Sue Worner from the Centre for Bio-patiten at Lincoln Uni-
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9.1 EXPERIMENTAL SETUP

versity, Christchurch, New Zealand, the results are alstys@d from an ecological
point of view.

9.1 EXPERIMENTAL SETUP

In the previous chapter, QiISNN reported promising resuitsymthetically designed
benchmark data. In this case study, QiSNN is investigatedrigal world scenario.
Similarly to the experiments presented in chapter 8, twonapation methods for
QiISNN are considered: the binary-only optimisation altjon vVQEA and the het-
erogeneous optimiser hHM-EDA. For a better recognitionhefse two setups, we
refer to them as the heterogeneous and the binary QiSNNectagly, for the rest of
this chapter.

In order to allow a comparison of results, we apply a tradaioclassification
method on the same data set by exchanging the eSNN classifighne classical
naive Bayesian classifier (NBC). A similar scenario was discussdte previous
chapter: VQEA is used to evolve an appropriate feature swidste the quality of a
subset is determined through training a NBC (instead of anNg&idd reporting its
classification accuracy. Based on this evaluation, new featubsets are selected.

We note that this problem represents a combinatorial opétian task for which
the binary nature of VQEA is well suited. Apart from the detsation of the data
set, which is a requirement for NBC, the method does not redjuesetting of any
other parameters thus no parameter optimisation is neezted h

A number of careful parameter choices have to be made. Fopt@thisation meth-
ods, a population structure of ten individuals organised gingle group is chosen,
which is globally synchronised every generation. The patans for the mean and
standard deviation shift in the heterogeneous QiSNN Wareoséf{) = 0.1 and
o) = 0.02 respectively, the learning rate for the binary model Wd8 = 7/100.
In the binary QiSNN, the learning rate was seft® = /200, while in combination
with the NBC a rat&V5¢) = /100 worked favourably.

QISNN automatically adapts its parameters during the é\aolary process. Since
the classification task is a two-class problem, six pararaete involved in the opti-
misation. In the heterogeneous QiSNN this search spaceierex by the continu-
ous solution part of the optimiser. The binary VQEA, on theeothand, requires the
conversion of bit strings into real values. In the experitagfour bits per variable
were enough to offer sufficient flexibility for the paramedpace. For the conversion
itself, a Gray code was used.
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In terms of the population encoding for eSNN, especiallyrthmber of receptive
fields needs careful consideration since it affects thelu@ea for distinguishing
between different input variables. After some preliminarperiments 0 receptive
fields were chosen, the centres uniformly distributed olerititerval[0, 1], and the
variance controlling parametgr= 1.5.

In every generation, the06 samples of the data set were randomly shuffled and
divided into a training and testing set, according to a rafig5% (154 training and
52 testing samples). The chromosome of each individual in tpaifation was trans-
lated into the corresponding parameter and feature spesdiing in the generation
of a fully parametrised, but untrained, eSNN or NBC and a feasubsét The cre-
ated eSNN or NBC of each individual was then independentlgechand tested on
the appropriate data subsets. For the computation of thsifitation error, we deter-
mined the ratio between correctly classified samples antbtaénumber of testing
samples.

Each of the three setups were allowed to evolve over a totabeu of4000 gener-
ations. In order to guarantee statistical relevafgéndependent runs using different
random seeds were performed for each setup.

9.2 EXPERIMENTAL RESULTS

In Figure 9.1, the evolution of the average best featureesubhsevery generation is
presented using eSNN and NBC as classifiers. The colour ofrd ipaihis diagram
reflects how often a specific feature was selected at a cgpgmiaration. The lighter
the colour, the more often the corresponding feature wastsal at the given genera-
tion. It can clearly be seen that a large number of features been excluded during
the evolutionary process. Many features have been idahtifide irrelevant by all
algorithms, although also some significant differencesveen the evolved feature
subsets is noticed. Figure 9.1 clearly shows the similafitthe feature subsets ob-
tained by both versions of QiISNN. Nevertheless, the he@regus version reports
greater consistency in the feature rejection. Also, theldane selected significantly
fewer features than the binary QiISNN and NBX, Figure 9.2: on average! fea-
tures were selected using binary QiSNN, ten in case of therdgeneous QiSNN
and18 using NBC. We will analyse these features from an ecologicaitpd view

in the next section. The trend in Figure 9.2 suggests theugwal for the NBC is
incomplete. Compared to the binary QiSNN, the heterogeneerson addition-

1 In case of the NBC, only a feature space exists, since naongdeas have to be tuned.
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Figure 9.1: Evolution of the feature subsets on the ecological data selighter the colour
of a point in the diagram, the more often a specific feature was selected at the
given generation. Each point is the averag8®independent runs.

ally rejected the following features: templ, temp3, TAuUESprl, Tannual, rainl0,
RSumR2, PEAnnual. The overall classification accuracy wakesiamong all tested
algorithms.

The eSNN classifier appears to be rather consistent in @rguddatures, since
most of the30 independent runs have agreed at least about the irrelevatirés,
hence many black columns appear in the diagram. The situatidifferent for fea-
tures that have been identified as relevant in most of the dong small number of
runs, exactly these features were considered to be irrglexa reflected by the light
grey columns in Figure 9.1. For these features, severalthgps can be derived.
We emphasise that the features for which the classifiersradecided may be not
important, but also not misleading during the evolutionsearch. Hence, they are
randomly included in the final feature subset by any of the parformed. It is also
likely that some features are equally relevard. fedundant features), so at least one
of them will be selected as a representative of these feahye¢he algorithm. Dif-
ferent runs will most likely select a different feature, stthe final subset is varying.
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Figure 9.2: The evolution of average feature numbers on the ecologitakdt. All meth-
ods are clearly capable of reducing the number of features. The twimmerof
QIiSNN exclude significantly more features than NBC.

Furthermore, it is possible that some features are presawitonal to the pres-
ence/absence of others. Hence, the average evolved feafuset can not be con-
sistent in all runs and the ecological analysis of the feasubset should include all
features that have been selected more frequently thanarcpdrcentage in all runs
performed.

In the case of NBC, an opposite situation can be observed. Seaterés are
clearly found to be relevant in &b runs, which is in contrast to the results obtained
by QiSNN. However, for many other features, no definite denican be made,
since some of the runs reported a given feature to be relebanat the same time
an almost equal number of runs reported the exact oppodite eXplanations given
earlier about redundant and conditional features are twbBC as well.

It has to be noted that there is a difference in the way NBC amtNeSassify a
test sample. NBG@lwaysreports an answer (either clag®r classl). As a result,
the classification accuracy of NBC is never lower than appnaxely 50% which
corresponds to a random classification. QiSNN, on the otdued his also able tdeny
classification (either clags classl or undecidedl The latter case is considered to be
a mis-classification of the presented sample. Thus, QiISNNaHt&ird classification
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Figure 9.3: The evolution of accuracy on the ecological data set. All mstregabrt similar
classification performance after the evolution of 4000 generations.

option, i.e. remaining silent, and as a consequence, a random classificabuld
result in an accuracy &3%, compared t&0% for NBC.

Furthermore, QiSNN starts the evolution with an non-optedi parameter config-
uration. Thus, the likelihood of mis-classification is larmyp the early stage of the
optimisation. In later generations, this situation changi@ce QiSNN discovers a
working parameter configuration. At this stage of the rue &lccuracies of both
algorithms can be compared fairly.

This situation is clearly demonstrated in Figure 9.3 whiatspnts the evolution of
the average accuracy ov#)00 generations. Afte600 generation, QiSNN achieves
accuracy levels that are similar to NBC. The average accurhtyedbest individ-
ual in the population after the evolution was constantlyvat9% for both tested
classifiers, NBC displaying a slightly higher variance dgrthe evolutionary run
compared to QiSNN.

It is interesting to see how strongly the classification aacy depends on the
feature number for each of the tested algorithms. In Figude this dependence
is investigated for the eSNN and NBC classifiers. Since thargiand heteroge-
neous QiISNN show a similar behaviour here, we chose thedgereous QiSNN
as the representative for both QiISNN. Each point in the diagcorresponds to a
tuple (accuracy, feature number) obtained from the geioai@tbest individual of
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Figure 9.4: The diagrams show the accuracy as a function of the featomgen for eSNN (a)
and Ndve Bayesian classifier (b). The different grey levels correspondeo th
generation in which a given data point was obtained. The lighter the coleur th
later the generation. For eSNN the accuracy is highly dependent onatieee
number, which is in strong contrast to NBC.

every generation. The colour indicates the generatiolf;itse lighter the colour,
the later the generation in which a given tuple was obtainadhe case of eSNN
(cf. Figure 9.4a), a strong relationship between feature numberccuracy can be
observed. Even for small decreases of the feature numbafisagnt accuracy im-
provements are reported. Since the evolutionary searaivendoy the classification
accuracy only, solutions having a small number of featuepsasent a strong attrac-
tor in the search space. In the case of NBC, smaller featuretune also rewarded
by higher classification accuracy. Nevertheless, this dwgaless obvious compared
to the one observed in eSNBI, Figure 9.4b. Thus, the fithess landscape (in terms of
feature number) represented by NBC appears to be flattertibame represented by
eSNN. It is noteworthy that flat fitness landscapes are ansimedeproperty of any
fitness function in an evolutionary algorithm.

Figure 9.5 presents the evolution of the parameters of thdNe& chitecture. All
three pairs display a steady trend and evolve constantlgridsva certain optimum,
not reporting too much variability. We take this as an intbcahat these parameters
were indeed carefully controlled by the correspondingrogiation algorithm.

9.3 INTERPRETATION FROM ECOLOGICAL POINT OF VIEW

Using the heterogeneous QiSNN, on average dolyfeatures were selected in a
particular evolutionary run. However, since the evolvedtiiee subsets were not
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Figure 9.5: Evolution of parameters in the QiSNN framework on the ecologat set.

Three parameter pairs are optimised during the evolutionary process.toDue

the continuous representation of the parameter space, the enhanced @isN
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per figure) reports a smoother exploration compared to the binary optimisation

(bottom figure).
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identical in all of the runs and the presence/absence airfesis also expected to be
conditional on the presence/absence of other featuresaveedecided to include into
the ecological analysis all features that have been sddgtat leas20% of the 30
independent runs. Thus, in the case of QiSNN the analysisates25 variables that
were considered as being involved in the determinationettassification outcome
after the evolution o000 generations.

Table 9.1 summarises the final feature subsets obtainedthyéthe classification
methods. A feature is marked as rejected when at &gstof all performed runs
have discarded this feature at the end of the evolutionarylfa feature was selected
in 80% or more of all runs, it is marked as selected. The remainiagufes have
been labelled as “undecided” in the table. As mentionedezatthe table reflects the
fact that eSNN is more consistent in rejecting features tHBC. For this reason,
we concentrate our ecological analysis on the results méxdaby QISNN only. The
features included in this analysis are presented by the dlvormns (“Undecided” and
“Select”) corresponding to the eSNN method in Table 9.1.

Winter (TWIN2, TWIN3, TWINTER) and early spring (TSPR1) temperat,
and early summer rainfall (RSUMR1) were particularly stroagtfires along with
the degree-days (DD5 and DD15). Degree-days are the acateduiumber of de-
grees of temperature above a threshold temperaitisn@15° in this case) over time
(in this data set over the whole year). It would be expectad tte latter two vari-
ables would be closely correlated. These results corresfpcgmother analysis where
more conventional statistical and machine learning metheete used to identify the
contribution of environmental variables @ capitatapresence or absence (Worner,
Leday, & Ikeda, 2008). While there is no indication from thisabysis whether the
features have a negative or positive effect on the disiohubf the species, it is
known thatC. capitatais limited by the severity of temperatures in the winter and
early spring and extremes of wet or dry conditions in the semfvera, Rodriguez,
Segura, Cladera, & Sutherst, 2002).

The accuracy of the resulting model on the test set, howev&ot only higher
than that for the model using the full feature set, but algghéi than that found
by (Worner et al., 2008) using a range of conventional mod€&lse clear potential
for further improvement of classification accuracy with mabefinement, as well as
automatic optimisation of parameters, makes this an exienmseful approach for
the analysis and modelling of complex, noisy ecologicahdat
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Feature eSNN NBC Agreement
Reject Undecided Selec{| Reject Undecided Selec

Templ yes yes

Temp2 yes yes

Temp3 yes yes U

Temp4 yes yes

Temp5 yes yes

Temp6 yes yes R

Temp7 yes yes

Temp8 yes yes R

Temp9 yes yes R

Templ0 yes yes

Templl yes yes R

Templ2 yes yes R

TSuml yes yes R

TSum2 yes yes R

TSum3 yes yes

TAutl yes yes

TAut2 yes yes U

TAuUt3 yes yes R

TWinl yes yes

TWin2 yes yes U

TWin3 yes yes S

TSprl yes yes

TSpr2 yes yes

TSpr3 yes yes R

TSummer yes yes R

TWinter yes yes

Tannual yes yes

Rainl yes yes R

Rain2 yes yes

Rain3 yes yes

Rain4 yes yes

Rain5 yes yes R

Rain6 yes yes R

Rain7 yes yes R

Rain8 yes yes

Rain9 yes yes

Rain10 yes yes

Rain1l yes yes

Rain12 yes yes R

RSumR1 yes yes

RSumR2 yes yes R

RSumR3 yes yes R

RAutrl yes yes U

RAutr2 yes yes

RAutr3 yes yes

Rwinrl yes yes

Rwinr2 yes yes R

Rwinr3 yes yes R

RSprrl yes yes

RSprr2 yes yes

RSprr3 yes yes

Rannual yes yes R

PEannual yes yes

AEannual yes yes R

Mi yes yes

ADayLen yes yes R

AD50mm yes yes

AS50mm yes yes

AD150mm yes yes

AS150mm yes yes

AD300mm yes yes

AS300mm yes yes R

AD700mm yes yes R

AS700mm yes yes R

Im300 yes yes

DD5 yes yes S

DD15 yes yes

Thornthw yes yes R
[ Total (%) || 632 323 44 [[ 574 294 132 [ 470 ]

Table 9.1: Final feature subsets obtained from the ecological experimbatdndecided,
R=Rejected, S=Selected

9.4 CONCLUSION

In this chapter, the QiISNN feature selection framework wasdiad on a real world
problem in the context of an ecological modelling problemsiRes have been com-
pared to the traditional Nee Bayesian Classifier (NBC). Although no significant



9.4 CONCLUSION

difference in terms of accuracy between the two classiboatiethods was obtained,
some important experimental observations were made. WHIE kepresented a
rather flat fitness landscape for the evolutionary algorjtimmvhich lower numbers

of features receive only little fithess rewards, the eSNNIUBeQiSNN reported a

clear correlation between classification accuracy andufeatumber. As a result,
eSNN was capable of decreasing the feature number not astigr fdnan NBC, but

was also more consistent in excluding features from theropdtion process. NBC

on the other hand appeared to be more consistent in seldetihges, while being

less consistent in rejecting them. The obtained featursetalwere analysed by an
ecological expert and found to be coherent with current kedge in this area. In

a previous analysis, in which conventional statisticalhmds were applied on this
data set without performing any feature selection befardha worse classification
accuracy was reported.
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CONCLUSION AND FUTURE DIRECTIONS

This chapter summarises the achievements of the presesgedrch and provides
several directions for future work.

10.1 SUMMARY OF ACHIEVEMENTS

This thesis proposed an integrated feature and parametienisgtion framework
built upon the evolving spiking neural network architeetuiThe framework com-
bines an evolutionary optimisation algorithm with an eSNabkdd classification
method following the wrapper approach. Due to the quantumpeding metaphor of
the employed binary optimisation algorithm, the novel teghe was introduced as
the Quantum-inspired Spiking Neural Network (QiSNN) frawek. The evolution-
ary process evolves an appropriate feature subset whilgltsineously optimising
the neural and learning related parameters of the eSNN. yifeptc weights of the
neural network are not subject to evolution, but are tralmed fast one-pass learning
algorithm instead. The QISNN framework and part of its asiglyvas initially pub-
lished in (Schliebs, Defoin-Platel, & Kasabov, 2009) andid@&xtended in (Schliebs,
Defoin-Platel, Worner, & Kasabov, 2009a).

The QiSNN framework offers a number of advantages comparétetindividual
application of the eSNN classifier. First, the parametersSMIN are self-adapting
promoting the straight-forward application of the methodtspecific problem do-
main. This characteristic is highly desirable for any maeHearning and knowledge
discovery method, especially in the context of an incregasimount of interdisci-
plinary research. As a consequence the framework effégtaxmids a poor classi-
fication performance caused by the choice of inappropriatarpeter configurations
by the experimenter. Second, feature selection can signtiicimprove the classi-

215



10.1 SUMMARY OF ACHIEVEMENTS

fication accuracy of eSNN and enhances the suitability ofrieéhod for real-world
problems.

The novel method was experimentally investigated on a nurabdata sets in-
cluding both synthetic and real world problems. It was shdwat the eSNN classi-
fier responds very sensitively to redundant and irreleveatuires. It is noteworthy
that irrelevant features may decrease the performanceeoftithod significantly.
As a consequence, feature selection is very important fbiNeS he sensitivity of
eSNN to noise is effectively exploited by the evolutionaptimisation algorithm.
Relevant, redundant and irrelevant features were reliaétigaded in the investigated
benchmark problems.

In a case study, the QiISNN framework was applied to an eamdbgnodelling
problem. Results were compared to the traditionavR@ayesian Classifier (NBC).
QISNN decreased the number of features faster and morestemdy than NBC.
The obtained feature subsets were analysed by an ecolegigait and found to be
coherent with current knowledge in this area. The case suadyrecently published
in (Schliebs, Defoin-Platel, Worner, & Kasabov, 2009b) &chliebs, Defoin-Platel,
Worner, & Kasabov, 2009a). In a previous analysis, in whichventional statisti-
cal methods were applied on this data set without perforramgfeature selection
beforehand, a worse classification accuracy was reported.

For the simultaneous evolution of feature subsets and eSMahpeter configura-
tions a specialised evolutionary algorithm was developedl allows the simultane-
ous exploration of a binary and a continuous search spacis. Miéthod is a novel
and original contribution to the field of evolutionary contgiion. The algorithm
hybridises two additional evolutionary methods and wathiced as the heteroge-
neous Hierarchical Model Estimation of Distribution Algom (hHM-EDA).

In its core, hHM-EDA combines the novel Versatile Quanturspired Evolution-
ary Algorithm (VQEA), and the novel continuous Hierarchitéodel Estimation
of Distribution Algorithm (cHM-EDA). hHM-EDA was experimally investigated
and its competitive performance was demonstrated when amdo eight different
optimisation techniques. Furthermore, guidelines forciriguration of hHM-EDA
were developed and tested as part of the analysis. In terrosnputational cost,
hHM-EDA requires very little algorithmic overhead in caadt to a number of other
tested algorithms. Overall, hLHM-EDA is a light-weight, faad reliable optimisation
method that is easy to configure and flexible to use. Howekerahalysis of more
test functions is suggested to provide additional staibBvidence to this claim.

The binary representation employed in hHM-EDA is explorgd/@EA that was
introduced as an improvement over the Quantum-inspireduisaary Algorithm
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(QEA) previously proposed in (Han & Kim, 2002). An extensesgerimental anal-
ysis demonstrated that apart from the quantum metaphorAv®E&n original ap-

proach belonging to the class of EDA. The main differemigiieature of vVQEA to
other EDA approaches is a multiple probabilistic model thatrganised in a struc-
tured population of individuals. The advantages of mamifid) several probability
vectors instead of only one were empirically demonstrateQEA is an effective

optimiser that works with fairly generic settings of its tah parameters for a col-
lection of benchmark problems of various sizes, with défdrlevels of interactions
between variables and numbers of neutral dimensions. Meilgrobability vectors
compensate for a finite number of decision errors while thgufadion structure al-
lows an adaptive learning speed and directly controls thersity of the solutions
sampled by VQEA. As part of the thesis, VQEA was first publising(Defoin-Platel

et al., 2007) followed by a comprehensive analysis in (Deféliatel et al., 2009).

The behaviour and the robustness of VQEA was analysed omasdenchmark
problems using different noise landscapes. The study iedeasignificant benefit
of VQEA in comparison to other EDA approaches. It was shova the selective
pressure during the evolutionary process can be contrbltagrying the population
structure. Small population sizes in combination with felabgl synchronisation
events decrease the selective pressure, while a fully synided population structure
increases it. This knowledge may prove very important fergtditional fine-tuning
of parameters on noisy problems.

The continuous representation employed in hHM-EDA is esqidy cHM-EDA
that was developed as an extension of VQEA towards numeptahisation. The
probabilistic model of VQEAI.e. the Obit, was replaced with Gaussian distributions.
All key characteristics of VQEA, namely a multiple probaiic model, a hierarchi-
cal population structure and a convergence dependeningamie, are also part of
its extension. The method was named continuous hieratchimadel EDA, since the
guantum metaphor has become inappropriate in the contéxé @aussian distribu-
tions.

cHM-EDA was investigated on a state-of-the-art benchmaite sconsisting of
25 different test functions covering a variety of differenbplem characteristics.
The functions range from simple separable uni-modal prob)J@ver non-separable,
non-linear, non-symmetrical, rotated and scalable fonstito complex hybrid com-
position functions in which several different function pesties are mixed together.
Additionally, some noisy benchmarks were considered. Megadl performance of
cHM-EDA is very competitive, especially on difficult, highndensional problems.
Issues arise when the search space contains flat areas.r+eagtive learning rate
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for the standard deviation update of the modele @semployed in some other evo-
lutionary techniques, might be beneficial. Along with thextdemark experiments,
some practical guidelines for parameter configuration weesented. Furthermore,
the scalability, robustness and convergence speed of cBMMgere investigated.

10.2 FUTURE DIRECTIONS

This thesis has contributed to two research areas: QiSNN®/al method in the
field of neural information processing, while the three deped optimisation al-
gorithms belong to the field of evolutionary computation.eTdeveloped methods
reported promising results and future work is planned tohtir investigate their
characteristics and compare their performance to relatetthods. Additionally, a
number of potential applications are possible.

In the next sections, future work on QiSNN is presentedpWadd by plans for
future work on vQEA, cHM-EDA and hHM-EDA.

10.2.1 QiSNN

Here we discuss possible future directions for the QiSNhé&aork.

Analysis

A detailed analysis of the characteristics of QiISNN in neaHd scenarios is sug-
gested. It was already shown in the course of this thesisthieainvolved optimi-
sation methods are able to handle fitness noise satisfymelly However, another
important property of real-world data is ti@balance of data setsExperimental
analysis is required to investigate the behaviour of QiShLich a context. Further-
more, some traditional classification benchmarks base@alrworld data sets may
be investigated in a future study.

Applications

The QiISNN framework was designed for a straightforward igppbn in different
problem domains. The thesis has undertaken already a wrld-wase study in
the context of an ecological modelling problem. Future ssidbn similar data are
planned. Additionaécological datamay be provided by the Centre for Bioprotection
at Lincoln University, Christchurch, New Zealand. Potdmither applications may
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involve the analysis obio-medical problemssuch as gene expression analysis and
the prediction of diseases based on clinical data.

For many data sets, the feature space is very large and ewthe optimisation
of thousands of different features. In this situation thechtor more powerful com-
putational resources arises. The implementation dist&ributed version of QISNN
is required which allows the efficient simulation of SNN oncemputer cluster. An-
other possibility is the use of state-of-the-art compuystams, such as tii&ueFern
supercomputérthat was made available to New Zealand scientists receifitiys
machine is currently the only IBM Blue Gene computer installedhe Southern
Hemisphere. The system employ®4 dual-core CPUs per rack resulting in a total
of 4096 cores and a theoretical peak performancé Io? Tera-flops. Comprehen-
sive large-scale simulations of SNN may provide an invdkiabol for the future
analysis of brain-like neural information processing. Apmy supercomputers to
neuroscientific problems is a current trenfl,e.g.the Blue Brain Project (Markram,
2006) which is an attempt to reverse engineer a mammalian thn@ugh extensive
computer simulations.

Neural models

Recently, numerous studies have suggested a novel paradigteveloping more
realistic neural models. In (Kasabov, 2008) the potentfah probabilistic spik-
ing neural model was discussed. The principle was furtheyarhted in (Kasabov,
2010). In these articles it is argued that most current neucalels are determin-
istic which is in contrast to biological neurons. Stochasfiements may enhance
the information processing capabilities of spiking negrorhe integration of such a
novel neural model into the QISNN framework would be strifigfwvard since only
the deterministic Thorpe neuron would need to be replacee tD its relevance for
QiISNN, the concept of this probabilistic approach is brieflglined here.

The probabilistic neural model as presented in (Kasabo¥QR& schematically
shown in Figure 10.1. The potentia) represents the state of a neurom neuron
i is stimulated by the spike activity of pre-synaptic neurgnsAdditional to the
synaptic connection weights; ;, the probabilistic model has three novel parameters.
Parametep( ; represents the probability that a spike from neuievill reachi, p; ; is
the probability that synapdg, i) contributes to potential;, andp; is the probability
that neurorny emits an output spike. The overall potentialof the neuron can be

1 More information about BlueFern is available at http:/bluefern.canterbury.ac.nz
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Pji(t) pi(t)
%/ .
sz(t)

I >
time ¢

Figure 10.1: A probabilistic spiking neural model according to (KasaB6%0). p; ; repre-
sents the probability that a spike from neurpwill reachz, p;; is the proba-
bility that synapse, i) contributes to potential;, andp; is the probability that
neuron: emits an output spike. See also Equation 10.1. Figure was redrawn
from (Kasabov, 2010).

describede.g. by means of the spike response model (Gerstner & Kistler2B00
which was described in detail in chapter 2:

Random

variables

N —
J !

whereC' = 1 with probabilityp$,, S = 1 with probability p3, andp; is sampled in
dependence of the timeand the state of potential The kernel functiong ande
follow the interpretation of the spike response modelchapter 2 for details. Note
that, if all probabilities are set th the model resembles the traditional spike response
model.

Kasabov (2010) argues that an integrated probabilistic Sikilar to QiISNN may
be very suitable for classification and feature selectiabi@ms. Especially in the
context of many practical real-world problems involvingga amounts of noise, a
non-deterministic neuron may demonstrate some integeshiaracteristics.

Optimisation of additional parameters

Although most parameters in the QiISNN framework are opgehibirough the evolu-
tionary process of hHHM-EDA, additional parameters may loduished in this optimi-

sation,e.g.the parameters of theeural encoding method’he employed rank-order
population encoding (explained in chapter 2, section 2r@duires the setting of the
number of Gaussian receptive fields and the parametdrich controls the standard
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deviation of the Gaussian. Both parameters are criticah®fianctioning of QiSNN.
Furthermore, other neural encoding techniques may be cenesl.

10.2.2 Optimisation algorithms

This thesis has developed three novel optimisation mettimtsallow the simulta-
neous evolution of a suitable feature subset and a corrdsppparameter set for
eSNN. However, due to their generic nature, these methadalso applicable to a
variety of general optimisation problems. Several futuredaions for each of the
optimisation techniques are summarised here.

hHM-EDA

Evolutionary algorithms are a powerful optimisation tontlanany studies have em-
ployed them to enhance neural information processing.dicdimtext of neuroscience
these algorithms may be usedréverse enginedpiological neurons. The technique
allows the derivation of novel mathematical neural model®se parameters are
adjusted through the use of an evolutionary algorithm ireotd fit the model be-
haviour to some measured biological recordings. Simil@ragches are very com-
mon in bioinformatical problems such as the reverse engimgef gene regulatory
networks. Due to its flexibility, robustness and competifperformance, hHM-EDA
seems very suitable for this task.

A concrete example for an application of hHM-EDA is the opsiation of the com-
putational neuro-genetic modelling (CNGM) presented in (Bkova & Kasabov,
2007). Here, a gene regulatory network (GRN) affects theespitivity of a SNN.
Both the GRN and the SNN have parameters that need to be oplimiseder to
fit the CNGM to a given data set. Benuskova, Jain, Wysoski, arshBav (2006)
presented a manually fine-tuned CNGM that is capable of regind experimental
data on long-term potentiation (LTP) occurring in the rgiggdcampal dentate gy-
ros. Using hHM-EDA the optimisation process could be autethand the model
accuracy increased.

Although the idea of a mixed variable optimisation alganitis not new, hHM-
EDA has only very few competitors at the moment. Howevery vecent develop-
ments in this area have proposed numerous interestingolgetaeous optimisation
methods. See.g.the work on genetic algorithms presented in (Rivero et ab920
and on a modified version of the Particle Swarm Optimiser (&eat al., 2009), but
also the study on the mixed Ant Colony Optimiser discusse&atla, 2004). In or-
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der to compare these method and hHM-EDA efficiently with ezbler, novel mixed-
variable test functions and benchmarks are requireche&rogeneous benchmark
suitewith standardised guidelines for presenting results simd the one proposed
in (Suganthan et al., 2005) appears highly suitable for suobmparison study. The
suite may include practical real-world scenarios, sucthasarapper-based feature
selection or the topology and parameter evolution of nenedvorks. The com-
parison of different algorithms could also motivate an rin&tional competition on
heterogeneous optimisation problems.

The introduced generalised cooperative co-evolutionantyitecture (CCA) (Potter
& Jong, 2000) offers an interesting scheme for hybridisiiféeent evolutionary
algorithms. Although it was shown in chapter 7 that the psgabhHM-EDA is not
a CGA, cHM-EDA and vQEA could be hybridised following the CGAisme. This
cooperative co-evolutionary hHM-EDAight demonstrate interesting properties and
should be experimentally compared to the hHM-EDA develdpetis thesis.

cHM-EDA

The proposed cHM-EDA has reported very promising resulttherCEC’05 bench-
mark suite. Its performance is generally on par with manylyigdvanced optimi-
sation algorithms in the field and outperforms numerous odslespecially in the
context of difficult multi-modal problems. Future improvents include the devel-
opment ofadaptive learning ratesMany state-of-the-art algorithms implement such
a mechanisng.g.the CMA-ES presented in (Auger & Hansen, 2005). Self-adgptin
parameters represent a highly desired property of evolatioalgorithms.

Local restart strategiemay further improve the optimisation performance of cHM-
EDA, especially in the context of large-scale global opsation problems. When-
ever the algorithm is converged to a certain solution or threeds improves only
slowly, the algorithm is reinitialised and starts the sbarca different region of the
search space. This strategy is efficiently implemesetgdin the Hybrid Real-coded
Genetic Algorithm (Gana-Marfinez & Lozano, 2005) and the CMA-ES (Auger &
Hansen, 2005). The recently developed benchmark suitemexs in (Tang et al.,
2007) was specifically designed to compare the propertidgparformance of dif-
ferent optimisation methods in a high-dimensional optatian scenario. Since the
suite was proposed as part of the special session at the GsngmeEvolutionary
Computation (CEC) in 2007, an annual major event for the rekdeld, many algo-
rithms have been compared on these test functions. Thuantigsis of cHM-EDA

222



10.3 CONCLUDING REMARKS 223

based on this benchmark suite allows the inter-compari$onmerous large-scale
optimisation methods to cHM-EDA.

The probabilistic multi-model approach may be also intiangdor multi-objective
optimisation Since each model evolves individually, different areashim search
space are explored simultaneously. Experimental evideraseprovided in chap-
ter 6. A mechanism that allows the individual models to menge split according to
already visited solutions, might result in a powerful opsation tool to solve multi-
objective problems. The suitability of EDAs for this probileclass was previously
discussed in (Lozano, Laiiiaga, Inza, & Bengoetxea, 2006).

VQEA

The proposed VQEA was extensively studied in this thesiturBlwanalysis may fur-
ther focus on the importance different population structuredt was demonstrated
in chapter 5 that the population structure is very importarnihe context of a noisy
and inaccurate fitness evaluation. An adaptive mechaniatratttomatically adjusts
the number of individuals in each group might be beneficial.

Furthermore, the possibility dieterogeneous grouhould be explored. Here,
each group maintains its own learning rate. Hence, difteggoups explore the
search space with different learning speeds. The fast grgeperally converge
quickly, but allow the efficient identification of promisiregeas in the search space.
The slower groups, on the other hand, maintain diversityrdento perform a local
search in these promising areas. Such a mechanism wouldigyphtroduce dif-
ferent search strategies into VQEA. Similar strategiesabs@ employed in other al-
gorithms,e.g.the genetic algorithm presented in (Gardlarinez & Lozano, 2005).
In principle, this strategy would be suitable for cHM-EDAdNHM-EDA as well.

10.3 CONCLUDING REMARKS

The thesis has embraced two major areas in the field of cotnqmedhintelligence —
the area of neural information processing and the area dfittmary computation.
For both areas, some very recent and exciting directiong exeplored. Arguably,
the development of practical applications based on spikéwgons is currently a hot
topic in the research community and numerous specialisefitences, workshops
and journals have emerged recently. In light of this trehe groposed QiSNN frame-
work contributes to the family of contemporary evolving neationist systems. The
integrated feature and parameter optimisation signifigamiproves the eSNN clas-
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sification capabilities and promotes the intuitive andigtrdiorward application of
the method in other problem domains.

Evolutionary computation is a traditional companion of raunformation pro-
cessing and both fields have greatly benefited from each. odimeong the most ad-
vanced and current evolutionary algorithms are the prdiséibiapproaches, namely
EDAs, which have attracted a large and highly productiveaesh community during
the last decade. The three novel EDAs developed in the cofitbe thesis employ
multiple probabilistic models to explore the search spab&kvadds an interesting
new flavor to the EDA paradigm. The methods represent annaligontribution to
the field and very promising results have been obtained froexgensive experimen-
tal analysis.

The fruitful hybridisation of spiking neurons with evolatiary algorithms in ei-
ther engineering or neuroscientific applications is vergiteag and provides many
interesting future directions for research.



Appendix

FORMAL DESCRIPTION OF USED EDA

A number of classical EDA were implemented and investigaatihg the prepara-
tion of this study. The descriptions of these methods arergbelow in the format
typically used in this field. Additionally, a formalised aegption of VQEA is pre-
sented.

Algorithm 5 vQEA — Versatile Quantum-inspired Evolutionary Algorithm

1: initialize eachQ);

2: initialize eachA;

3: while not termination conditionlo

4. foralliell,p]do

5: samplel new solutionC; from Q);
6 evaluate(;

7 if f(A;) better than f(C;) then
8 learnmodel(4;, C;, Q)

9: end if
10: A; — C;
11: end for

12:  check local and global synchronization
13: end while

14:

15: function learnmodel(4;, C;, ;)

16: for all j € [1, N] do

17:  if AJ # CJ then

18: if A7 =1 then

19: Q! — rotateQ’ towardsA? usingAd
20: else

21 Q! — rotateQ’ towardsA’ using—A#
22: end if

23:  endif

24: end for
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Algorithm 6 PBIL — Probabilistic Incremental Learning
1: initialize the probabilistic modeP
2: while not termination conditionlo
3: sampleM new solutions fron into D
4. evaluate the elements of
5. selecthest from D
6: forall je[l,N]do
7: P — PIx (1.0 — Ry) + best! x R,
8
9

if rand(0,1] < R, then
; Pi — P x (1.0 — Ry) + rand(0.0 or 1.0) x R,
10: end if
11:  end for
12: end while

Algorithm 7 cGA — Compact Genetic Algorithm
1: initialize the probabilistic modeP
2: while not termination conditiowlo
3: sample2 new solutions fromP into D
4:  evaluate the elements 6f
5. selectwinner andlooser from D
6: learnmodel (winner, looser, 77)
7
8
9

. end while

: function learnmodel (winner, looser, P)
10: for all j € [1,N] do

11:  if winner? # looser’ then
12: if winner? = 1 then

13: Pi—Pi+1/n

14: else

15: Pi—Pi—1/n

16: end if

17:  endif

18: end for

Algorithm 8 UMDA - Uni-variate Marginal Distribution Algorithm
1: initialize the probabilistic modeP
2: while not termination conditionlo
3: sampleM new solutions fron into D
4.  evaluate the elements of
5. selectL = « * M solutions fromD into D,
6: forall j €[l,N]do
7 PJ « compute marginal frequency at locus D,
8
9

end for
. end while




Appendix

COMPLETE STATISTICS ON CEC’'05 BENCHMARK

The CEC-2005 benchmark initiative proposed in (Suganthah,e2@05) suggests
specific guidelines for the presentation of results, whitbwe a direct comparison
of different optimization techniques. The obtained resatt the 25 benchmark func-
tions were prepared following these requirements in ddtathe Tables B.1, B.2 and
B.3 the objective function errors aftéd®, 10%, 105, and N x 10* FES are presented.
Table B.4, B.5 and B.6 present the number of required FES to eegoten fixed ac-
curacy level for all successfully solved functions, togetvith the success rate and
the success performance as defined in (Suganthan et al). Zt@&re B.1 presents
the convergence graphs of the objective function errorlelB.7 summarises the
time complexity for the algorithm.
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FESProb 1

2

3

4

5

6

7 8 9

10 11

12

min
7th
med
19th
max

le3

1.54e+3
3.47e+3
4.42e+3
5.25e+3
7.05e+3

3.04e+3
6.17e+3
7.22e+3
9.67e+3
1.14e+4

1.32e+7
3.80e+7
5.13e+7
7.51e+7
9.29e+7

6.26e+3
1.10e+4
1.25e+4
1.43e+4
1.76e+4

9.25e+3
1.04e+4
1.13e+4
1.22e+4
1.38e+4

7.00e+7
3.05e+8
5.48e+8
7.49e+8
1.16e+9

9.35@5k21
1.406221
2.19é&7221
2.6168221
3.496921

6.02e+1
7.83e+1
8.52e+1
9.12e+1
1.01e+2

8.49e+1
1.01e+2
1.14e+2
1.25e+2
1.35e+2

1.03e+1
1.16e+1
1.20e+1
1.23e+1
1.28e+1

2.25e+4
3.66e+4
4.92e+4
6.39e+4
8.46e+4

mean
std

4.35e+3
1.83e+3

7.50e+3
2.88e+3

5.41e+7
2.79e+7

1.23e+4
3.75e+3

1.14e+4
1.53e+3

5.66e+8
3.74e+8

2.1287221
8.97e3%k-11

8.32e+1
1.37e+1

1.12e+2
1.78e+1

1.18e+1
8.58e-1

5.14e+4
2.15e+4

min
7th
med
lgth
max

le4

1.69e-2
2.87e-2
3.70e-2
4.23e-2
5.37e-2

6.43e-1
1.29e+0
1.42e+0
1.82e+0
2.76e+0

1.22e+6
2.26e+6
2.60e+6
3.29e+6
4.80e+6

1.46e+2
2.45e+2
3.03e+2
4.10e+2
5.14e+2

9.19e+2
1.07e+3
1.17e+3
1.26e+3
1.57e+3

2.36e+4
4.42e+4
6.50e+4
7.94e+4
1.38e+5

5.2963k+A
6.0184L+A
7.02685e+A
7.38606E+A
7.9706k+A

2.50e+1
3.06e+1
3.43e+1
3.51e+l
3.95e+1

1.72e+1
2.98e+1
3.26e+1
3.90e+1
4.06e+1

1.04e+0
1.34e+0
1.43e+0
1.49e+0
2.93e+0

5.90e+0
1.70e+1
3.47e+1l
9.53e+1
7.43e+2

mear|
std

3.57e-2
1.24e-2

1.59e+0
6.99e-1

2.83e+6
1.19e+6

3.24e+2
1.28e+2

1.20e+3
2.18e+2

7.00e+4
3.88e+4

6.73®5+1
9.62872-1L

3.29e+1
4.85e+0

3.18e+1
8.32e+0

1.65e+0
6.59e-1

1.79e+2
2.84e+2

min
7th
med
19th
max

lej

0.00e+0
0.00e+0
0.00e+0
0.00e+0
0.00e+0

0.00e+0
0.00e+0
0.00e+0
0.00e+0
0.00e+0

6.53e+3
2.83et+4
5.80e+4
1.11e+5
2.02e+5

1.00e-10 8.34e-8
4.00e-10 1.35e—7
5.00e-10 1.41e-7
7.00e-10 1.61e-7
1.00e-9 1.90e-7

1.24e-2
2.43e-2
3.48e-2
5.80e-2
4.01e+0

0.00ePe+1
0.00€8e+21
0.00€8e+1
9.86648+1

0.00e+0
9.95e-1
9.95e-1
2.98e+0
1.72642+1 4.97e+0

0.00e+0
0.00e+0
9.95e-1
9.95e-1
1.99e+0

0.00e+0
0.00e+0
0.00e+0
0.00e+0
1.50e+0

2.29e-2
3.48e+0
1.52e+1
4.11e+1
7.12e+2

mean
std

0.00e+0
0.00e+0

0.00e+0
0.00e+0

8.12e+4
6.98e+4

5.40e-10 1.42e—7
3.01e-10 3.51e-8

8.28e-1
1.59e+0

5.42638+1 1.99e+0 7.96e-1
7.03088-2 1.78e+0 7.45e-1 6.00e-1 2.79e+2

3.00e-1 1.54e+2

Prob 13

14

15

16

17

18

19 20 21

22 23

24 25

5.74e+0
9.35e+0
9.86e+0
1.10e+1
1.34e+1

min
7th
med
lgth
max

1le3

4.01e+0
4.21e+0
4.27e+0
4.40e+0
4.45e+0

5.05e+2
7.27e+2
7.52e+2
8.35e+2
9.42e+2

3.22e+2
3.77e+2
4.33e+2
4.60e+2
4.87e+2

3.36e+2
4.45e+2
4.73e+2
5.05e+2
5.86e+2

1.16e+3
1.18e+3
1.21e+3
1.23e+3
1.27e+3

1.15e5243
1176243
1.20e26243
1.23e@8243
1.27e&H2H3

1.23e+3
1.36e+3
1.40e+3
1.41e+3
1.44e+3

1.01e+3
1.10e+3
1.13e+3
1.15e+3
1.30e+3

1.33e+3
1.37e+3
1.39e+3
1.40e+3
1.41e+3

1.20e+3 1.51e+3
1.33e+3 1.62e+3
1.37e+3 1.64e+3
1.39e+3 1.68e+3
1.40e+3 1.75e+3

9.87e+0
2.50e+0

mear|
std

4.27e+0
1.55e-1

7.52e+2
1.45e+2

4.16e+2
5.92e+1

4.69e+2
8.16e+1

1.21e+3
3.96e+1

1.20e43
4.344k+

1.37e+3
7.50e+1

1.14e+3
9.56e+1

1.38e+3
3.05e+1

1.34e+3 1.64e+3
7.37e+1 7.64e+l

8.30e-1
1.29e+0
1.40e+0
1.58e+0
1.91e+0

min
7th
med
19th
max

le4

1.92e+0
2.50e+0
2.73e+0
2.91e+0
3.41e+0

2.70e+2
5.13e+2
5.28e+2
5.45e+2
5.63e+2

1.52e+2
1.60e+2
1.71e+2
1.77e+2
1.86e+2

1.36e+2
1.81e+2
1.85e+2
1.96e+2
2.10e+2

8.17e+2
9.83e+2
9.97e+2
1.02e+3
1.05e+3

8.09ex2-8
9.90e862-2
1.00e3643
1.02e4243
1.0368243

9.27e+2
1.01e+3
1.03e+3
1.05e+3
1.11e+3

7.77e+2
7.86e+2
7.89e+2
8.00e+2
8.17e+2

9.71e+2
1.04e+3
1.07e+3
1.09e+3
1.21e+3

2.15e+2 1.17e+3
2.26e+2 1.20e+3
2.31e+2 1.21e+3
2.35e+2 1.24e+3
2.45e+2 1.27e+3

1.40e+0
3.56e-1

mear
std

2.69e+0
4.88e-1

4.84e+2
1.08e+2

1.69e+2
1.20e+1

1.82e+2
2.5le+l

9.73e+2
8.09e+1

9.72eH2P
8.2965k+1L

1.03e+3
5.99e+1

7.94e+2
1.36e+1

1.08e+3
7.65e+1

2.31e+2 1.22e+3
1.01e+1 3.56e+1

5.69e-1
8.07e-1
8.61e-1
1.01e+0
1.75e+0

min
7th
med
lgth
max

lej

7.09e-1
1.92e+0
2.24e+0
2.70e+0
3.14e+0

0.00e+0
4.00e+2
4.00e+2
4.00e+2
4.00e+2

8.44e+1
9.06e+1
9.14e+1
9.47e+1
9.72e+1

8.54e+1
9.14e+1
9.27e+1
9.49e+1
9.86e+1

8.00e+2
9.40e+2
9.48e+2
9.58e+2
1.01e+3

8.0006R@
9.39eHRP
9.46eH212
9.58&822
1.01ed243

8.00e+2
8.00e+2
8.00e+2
8.00e+2
8.00e+2

7.30e+2
7.36e+2
7.44e+2
7.51e+2
8.00e+2

9.71e+2
9.71e+2
9.71e+2
9.71e+2
1.20e+3

2.00e+2 1.03e+3
2.00e+2 1.11e+3
2.00e+2 1.12e+3
2.00e+2 1.14e+3
2.00e+2 1.17e+3

1.00e+0
4.00e-1

mear|
std

2.14e+0

3.20e+2

9.17e+1

9.26e+1

9.31e+2

8.28e—1 1.60e+2 4.33e+0 4.35e+0 7.00e+1

9.31sH22
7.0484k+1

8.00e+2
0.00e+0

7.52e+2
2.50e+1

1.02e+3
9.27e+1

2.00e+2 1.11e+3
0.00e+0 4.50e+1

Table B.1: Function error obtained afted®, 10* and10° function evaluations (FES) on the
25 test problems in dimensiaN = 10. Given are the minimum, 7, median,
19", and maximum value from 25 runs, together with the mean and standard
deviation.
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Prob

1 2

3 4

5

6 7

8 9

10 11

12

1le3

min
7th
med
19th
max

4.03e+4 6.12e+4
5.42e+4 8.49%e+4
5.92e+4 9.25e+4
6.54e+4 1.02e+5
7.57e+4 1.16e+5

4.23e+8 6.03e+4
9.77e+8 1.02e+5
1.18e+9 1.09e+5
1.35e+9 1.17e+5
1.67e+9 1.54e+5

2.81e+4 1.96e+10
3.19e+4 3.33e+10
3.37e+4 3.58e+10
3.58e+4 4.49e+10
3.82e+4 4.95e+10

3.14a42+92 4.04e+2 5.37e+2 4.27e+l 1.34e+6
3.71a229 4.28e+2 6.56e+2 4.48e+1 1.58e+6
4.05¢2821 4.43e+2 6.97e+2 4.57e+l 1.71e+6
4. 756802 4.49e+2 7.39e+2 4.69e+l 1.87e+6
49568821 4.87e+2 7.62e+2 4.83e+1 1.99e+6

mear|
std

5.90e+4 9.15e+4
1.18e+4 1.85e+4

1.12e+9 1.09e+5
4.17e+8 3.0le+4

3.36e+4 3.66e+10
3.44e+3 1.04e+10

4.126Pe9 4.42e+2 6.78e+2 4.57e+1l 1.70e+6
6.68et5e-& 2.74e+l 7.95e+1 1.91e+0 2.27e+5

le4

min
7th
med
lgth
max

1.78e+3 1.62e+4
2.56e+3 2.48e+4
2.75e+3 2.69e+4
2.90e+3 2.93e+4
3.04e+3 3.31le+4

2.00e+8 5.22e+4
3.49e+8 5.76e+4
3.92e+8 6.71le+4
4.54e+8 6.8%9e+4
5.58e+8 7.65e+4

1.75e+4 2.15e+9
1.96e+4 2.84e+9
2.08e+4 3.24e+9
2.16e+4 4.19e+9
2.30e+4 4.91e+9

477tk 2.46e+2 3.14e+2 3.99e+l 1.86e+5
5.42edB21 2.68e+2 3.37e+2 4.20e+1 3.21e+5
5.97edbPl 2.77e+2 3.45e+2 4.30e+1l 3.3le+5
6.42eb21 2.79e+2 3.50e+2 4.38e+1 3.60e+5
7.04et2b2l 2.88e+2 3.64e+2 4.51e+l 4.23e+5

mean
std

2.61le+3 2.6le+4
4.42e+2 5.63e+3

3.90e+8 6.45e+4
1.18e+8 8.57e+3

2.05e+4 3.47e+9
1.87e+3 9.75e+8

5.92eidb?l 2.71e+2 3.42e+2 4.28e+1 3.24e+5
7.86872 1.43e+l 1.66e+1 1.76e+0 7.76e+4

1lej

min
7th
med
19th
max

3.00e-10 1.39e-5
4.00e-10 2.85e-5
4.00e-10 3.25e-5
4.00e-10 4.63e-5
5.00e-10 6.36e-5

6.01e+5 1.84e+2
1.56e+6 2.64e+2
1.70e+6 3.15e+2
2.08e+6 3.53e+2
2.82e+6 4.53e+2

3.49e+2 3.23e+2
3.94e+2 4.51e+2
4.23e+2 5.06e+2
4.57e+2 5.90e+2
4.89e+2 9.63e+2

1.51€98+1 4.98e+0 2.01e+0 1.30e-2 2.63e+2
2.42408+1 6.97e+0 4.99e+0 1.39e-2 1.10e+3
2.50408+1 6.97e+0 5.99e+0 1.45e-2 2.99e+3
3.03408+1 8.96e+0 6.98e+0 1.51e-2 4.60e+3
3.37418+1 1.10e+1 1.10e+1 5.16e+0 1.51e+4

mear|
std

4.00e-10 3.69e-5
6.32e-11 1.68e-5

1.75e+6 3.14e+2
7.23e+5 8.97e+1

4.22e+2 5.67e+2
4.88e+1 2.16e+2

2.58408+1 7.77e+0 6.19e+0 1.04e+0 4.82e+3

6.3265¢-2 2.03e+0 2.91e+0

2.06e+0 5.37e+3

FES

Prob

13 14

15 16

17

18 19

20 21

22 23

24 25

le3

min
7th
med
19th
max

1.23e+2 1.39e+1 1.05e+3 7.80e+2
2.21e+2 1.41e+1 1.11e+3 9.01e+2
2.96e+2 1.42e+1 1.17e+3 9.85e+2
3.56e+2 1.43e+1 1.19e+3 1.03e+3
5.18e+2 1.44e+1 1.22e+3 1.10e+3

8.58e+2
1.07e+3
1.11e+3
1.14e+3
1.28e+3

1.18e+3 1.18et8e#3 1.37e+3
1.31e+3 1.31e34243 1.44e+3
1.33e+3 1.32682243 1.45e+3
1.34e+3 1.3434243 1.47e+3
1.38e+3 1.38688243 1.54e+3

1.41e+3 1.37e+3
1.58e+3 1.44e+3
1.61e+3 1.45e+3
1.68e+3 1.47e+3
1.72e+3 1.53e+3

1.37e+3 1.69e+3
1.46e+3 1.76e+3
1.49e+3 1.77e+3
1.49e+3 1.81e+3
1.52e+3 1.86e+3

mear
std

3.03e+2 1.42e+1 1.15e+3 9.58e+2
1.33e+2 1.83e-1 6.22e+1 1.10e+2

1.09e+3
1.36e+2

1.31e+3 1.31e3243 1.45e+3
6.95e+1 6.81Ak4# 5.45e+1

1.60e+3 1.45e+3
1.10e+2 5.12e+1

1.47e+31.78e+3
5.19e+15.71e+1

le4

min
7th
med
lgth
max

1.93e+1 1.30e+1 8.39e+2 3.46e+2
2.15e+1 1.36e+1 8.81e+2 3.88e+2
2.30e+1 1.37e+1 8.88e+2 4.02e+2
2.36e+1 1.38e+1 8.96e+2 4.17e+2
2.47e+1 1.39e+1 9.17e+2 4.58e+2

3.82e+2
4.40e+2
4.66e+2
4.89e+2
6.84e+2

1.06e+3 1.07&7243 1.20e+3
1.07e+3 1.0868:43 1.23e+3
1.08e+3 1.08882#3 1.23e+3
1.09e+3 1.098%:43 1.24e+3
1.11e+3 1.12et4243 1.26e+3

1.21e+3 1.21e+3
1.26e+3 1.23e+3
1.28e+3 1.24e+3
1.29e+3 1.24e+3
1.32e+3 1.25e+3

1.17e+3 1.34e+3
1.25e+3 1.35e+3
1.26e+3 1.35e+3
1.27e+3 1.36e+3
1.29e+3 1.37e+3

mear|
std

2.24e+1 1.36e+1 8.84e+2 4.02e+2
1.88e+0 3.25e—-1 2.58e+1 3.64e+1

4.92e+2
1.02e+2

1.08e+3 1.09:43 1.23e+3
1.66e+1 1.70et0b+1l 1.95e+1

1.27e+3 1.24e+3
3.85e+1 1.29e+1

1.25e+3 1.35e+3
4.19e+1 1.08e+1

lej

min
7th
med
19th
max

2.33e+0 9.99e+0 3.04e+2 7.96e+0
2.81e+0 1.10e+1 3.05e+2 1.36e+1
3.13e+0 1.13e+1 3.05e+2 1.60e+1
3.40e+0 1.18e+1 3.05e+2 1.82e+1
4.30e+0 1.26e+1 3.05e+2 2.55e+1

1.20e+1
1.98e+1
2.34e+1
2.83e+1
5.42e+2

9.06e+2 9.06é¥2®2 5.00e+2
9.08e+2 9.07&62®2 5.00e+2
9.09e+2 9.08&242 5.00e+2
9.09e+2 9.096392®2 5.00e+2
9.10e+2 9.105€22 5.00e+2

8.75e+2 5.34e+2
8.86e+2 5.34e+2
8.91e+2 5.34e+2
8.94e+2 5.34e+2
9.00e+2 5.34e+2

2.00e+2 2.00e+2
2.00e+2 2.00e+2
2.00e+2 2.00e+2
2.00e+2 2.00e+2
2.00e+2 2.00e+2

mear
std

3.19e+0 1.13e+1 3.05e+2 1.63e+1
6.57e-1 8.62e-1 3.87e-1 5.76e+0 2.09e+2 1.51e+0 1.57&¥e+D 7.21e-5

1.25e+2

9.08e+2 9.08®H22 5.00e+2

8.89e+2 5.34e+2
8.57e+0 2.87e—4

2.00e+2 2.00e+2
1.31e-4 8.39e-5

Table B.2: Function error on the test problems for dimengos 30. See description given
in Table B.1 for detailed description of the table content.
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FES

Prob 1

2

3

7

5

6 7

8 9 10

11 12

1le3

min |1.06e+5
7th 11.33e+5
med |1.43e+5
19th |1.48e+5
max |1.58e+5

1.81e+5
2.18e+5
2.66e+5
2.96e+5
3.47e+5

1.81e+9
3.87e+9
4.30e+9
5.11e+9
5.89e+9

2.08e+5
2.95e+5
3.37e+5
3.60e+5
4.16e+5

3.71le+4 6.06e+10
4.41e+4 8.34e+10
4.52e+4 9.44e+10
4.66e+4 9.93e+10
4.97e+4 1.27e+1l

6.80g222 7.39e+2 1.19e+3 7.57e+l 5.81e+6
7974822 8.63e+2 1.35e+3 8.0le+l 7.15e+6
8.3618221 8.87e+2 1.43e+3 8.16e+l 7.56e+6
8.79¢#422 9.02e+2 1.48e+3 8.22e+1 7.8le+6
1.00e4e21 9.23e+2 1.55e+3 8.48e+1 8.69e+6

mean 1.37e+5
std |1.78e+4

2.61e+5
5.79e+4

4.20e+9
1.38e+9

3.23e+5
6.98e+4

4.46e+4 9.29e+10
4.17e+3 2.15e+10

8.39¢8e+21 8.63e+2 1.40e+3 8.09e+1 7.41e+6
1.050R-2 6.48e+1 1.23e+2 3.01e+0 9.43e+5

le4

min [2.37e+4
7th | 2.64e+4
med |2.81e+4
19" | 2.89e+4
max |3.14e+4

1.00e+5
1.17e+5
1.25e+5
1.36e+5
1.54e+5

1.32e+9
1.89e+9
2.12e+9
2.37e+9
2.77e+9

1.60e+5
1.82e+5
1.94e+5
2.14e+5
2.31e+5

3.10e+4 2.60e+10
3.58e+4 3.23e+10
3.72e+4 3.59e+10
3.82e+4 4.09e+10
3.96e+4 4.25e+10

3.87d2221 6.20e+2 7.99e+2 7.28e+l 2.17e+6
4.73d22+91 6.49e+2 8.99e+2 7.76e+l 2.92e+6
5.22682+9 6.61e+2 9.19e+2 7.86e+1l 3.26e+6
5.6568221 6.70e+2 9.41e+2 7.92e+1 3.36e+6
6.31a#422 6.84e+2 9.71e+2 8.09e+1l 3.51e+6

mean 2.77e+4
std |2.56e+3

1.27e+5
1.80e+4

2.09e+9
4.85e+8

1.96e+5
2.49e+4

3.63e+4 3.55e+10
2.96e+3 5.98e+9

5.16682#21 6.57e+2 9.06e+2 7.78e+1l 3.04e+6
8.2658k-@ 2.16e+1 5.85e+l 2.71e+0 4.77e+5

lej

min |1.81e-3
7th 12.26e-3
med |2.38e-3
19th |2.57e-3
max |3.05e-3

2.92e+0
5.87e+0
6.84e+0
9.62e+0
1.40e+1

2.78e+7
3.47e+7
3.93e+7
4.28e+7
5.28e+7

1.38e+4
1.99e+4
2.26e+4
2.67e+4
3.50e+4

4.81le+3 1.63e+6
5.49e+3 2.89e+6
5.80e+3 3.06e+6
6.26e+3 3.36e+6
6.91e+3 3.86e+6

1.39642+A 2.44e+1 5.22e+1 1.31e+0 1.34e+3
1.73622+A 2.92e+1 5.64e+1 1.44e+0 7.35e+3
1.84a22+A 3.27e+1 5.82e+1 1.49e+0 1.03e+4
2.00622+A. 3.35e+1 6.10e+1 1.58e+0 1.8%e+4
2.30622+A 3.77e+1 6.77e+l 5.51e+0 2.40e+4

mean 2.41e-3
std |4.03e-4

7.85e+0
3.76e+0

3.95e+7
8.34e+6

2.36e+4
7.08e+3

5.85e+3 2.96e+6
7.07e+2 7.42e+5

1.856Z2+A 3.15e+1 5.91e+l 2.26e+0 1.24e+4
3.00e12-2 4.46e+0 5.14e+0 1.62e+0 8.12e+3

FESProb| 13

14

15

16

17

18 19

20 21 22

23 24 25

min |7.75e+2
7th 11.07e+3
med |1.36e+3

1e319t" |1.67e+3

max |1.97e+3

2.36e+1
2.3%e+1
2.40e+1
2.41e+l
2.42e+1

1.16e+3
1.24e+3
1.29e+3
1.31e+3
1.38e+3

1.05e+3
1.12e+3
1.18e+3
1.21e+3
1.26e+3

1.10e+3
1.21e+3
1.25e+3
1.33e+3
1.41e+3

1.36e+3 1.3636243 1.47e+3 1.55e+3
1.41e+3 1.42e2243 1.53e+3 1.71e+3
1.43e+3 1.43e343 1.54e+3 1.76e+3
1.44e+3 1.45et5243 1.56e+3 1.80e+3
1.46e+3 1.47eH243 1.59e+3 1.86e+3

1.51e+3 1.54e+3 1.88e+3
1.53e+3 1.60e+3 1.95e+3
1.55e+3 1.62e+3 1.97e+3
1.57e+3 1.63e+3 1.99e+3
1.58e+3 1.66e+3 2.03e+3

mean 1.37e+3
std [4.22e+2

2.40e+1
2.09e-1

1.28e+3
7.30e+1

1.17e+3
7.18e+1

1.26e+3
1.06e+2

1.42e+3 1.43e8243 1.54e+3 1.74e+3

3.32e+1 3.

78&7k4dl 3.85e+1 1.07e+2

1.55e+3 1.61e+3 1.96e+3
2.48e+1 4.19e+15.08e+1

min |7.29e+1
7th 18.31e+1
med |8.76e+1
le41
max |1.10e+2

9th |1.01e+2

2.30e+1
2.35e+1
2.36e+1
2.37e+l
2.38e+1

8.79e+2
1.05e+3
1.08e+3
1.10e+3
1.12e+3

5.50e+2
6.45e+2
6.71e+2
6.99e+2
7.34e+2

6.21e+2
7.68e+2
8.10e+2
8.34e+2
8.65e+2

1.23e+3 1.24&24243 1.35e+3 1.31e+3
1.26e+3 1.25&6243 1.36e+3 1.41e+3
1.27e+3 1.27&7243 1.37e+3 1.43e+3
1.28e+3 1.29¢28243 1.38e+3 1.46e+3
1.29e+3 1.30e343 1.39e+3 1.49e+3

1.34e+3 1.39e+3 1.46e+3
1.36e+3 1.43e+3 1.47e+3
1.37e+3 1.45e+3 1.48e+3
1.38e+3 1.45e+3 1.49e+3
1.40e+3 1.46e+3 1.52e+3

mean 9.10e+1
std |1.33e+1

2.35e+1
2.82e-1

1.04e+3
8.6le+l

6.60e+2
6.23e+1

7.80e+2
8.56e+1

1.26e+3 1.27&H243 1.37e+3 1.42e+3
2.19e+1 2.4482p+21 1.52e+1 6.21e+1l

1.37e+3 1.44e+31.48e+3
1.96e+1 2.58e+1 2.09e+1

min [4.28e+0
7th |5.01e+0
med |5.60e+0

1leq19t" |6.16e+0

max |7.42e+0

1.82e+1
1.99e+1
2.06e+1
2.13e+1
2.21e+1

2.53e+2
3.53e+2
3.56e+2
4.05e+2
4.06e+2

3.41e+l
3.95e+1
4.17e+1
4.45e+1
5.63e+1

5.75e+1
6.65e+1
7.02e+1
7.22e+1
8.04e+1

9.22e+2 9.23&82®2 5.01e+2 9.39e+2
9.24e+2 9.25@62@ 5.01e+2 9.45e+2
9.25e+2 9.26&2622 5.0le+2 9.49e+2
9.26e+2 9.26&62®2 5.01e+2 9.52e+2
9.29e+2 9.28&722 5.0le+2 9.54e+2

5.39%e+2 2.02e+2 2.01le+2
5.40e+2 2.02e+2 2.01e+2
5.40e+2 2.03e+2 2.01e+2
5.40e+2 2.03e+2 2.01le+2
5.40e+2 2.03e+2 2.01e+2

mean 5.69e+0
std [1.07e+0

2.04e+1
1.32e+0

3.55e+2
5.58e+1

4.32e+1
7.37e+0

6.93e+1
7.47e+0

9.25e+2 9.26&622 5.01e+2 9.48e+2
2.07e+0 1.74et68240 1.49e-1 5.21e+0

5.40e+2 2.02e+2 2.01e+2
3.17e-1 2.45e-1 2.30e-1

Table B.3: Function error on the test problems for dimengos 50. See description given
in Table B.1 for detailed description of the table content.
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Prob|  min 7th median 19th max mean stg | Success  success
Rate  Performance
1 [1.77e+03 1.81le+ 03 1.82e+ 03 1.83e+ 03 1.85e+ 03|1.82¢ + 03 1.92e + 01 100 1.82e+03
2 |2.46e+ 03 2.51e+ 03 2.56e + 03 2.58e + 03 2.64e 4+ 03 | 2.55e + 03 4.51e 4+ 01 100 2.55e+ 03
4 |7.12e+03 7.4le+ 03 7.48e+ 03 7.51le+ 03 7.59e 4 03 |7.45e+ 03 1.0le+4 02| 100 7.45e+ 03
5 [9.07e + 03 9.15e + 03 9.25e + 03 9.27e 403 9.34e 4 03| 9.22e + 03 7.28e 4 01 100 9.22¢+ 03
7 |1.4le+03 1.44e+ 03 1.48e+ 03 1.79e¢ + 03 - 1.51e 4+ 03 1.33e + 02 84 1.80e + 03
9 |2.32¢+ 03 2.65¢ + 03 - - - 2.48¢ + 03 1.09¢e + 02 28 8.87e 4+ 03
10 | 2.39e + 03 2.63e + 03 - - - 2.60e 4+ 03 9.27e + 01 40 6.50e + 03
11 |2.44e+ 03 2.48e¢ + 03 2.50e + 03 2.54e + 03 - 2.50e 4+ 03 3.98e 4- 01 92 2.72e + 03
15 | 2.76e 4 03 - - - - 2.76e 4+ 03 0.00e 4 00 4 6.90e + 04

Table B.4: The table presents the number of FES to achieve a fixed agctewaldor dimen-
sion N = 10. The results obtained in 25 runs were sorted according to required
FES. Given are the minimum!7 median, 19", and maximum number of FES
from these runs, together with the mean and standard deviation, the Suatmes
(in %) and success performance as specified in (Suganthan et al), 2005

Success  Success
Rate  Performance

1 [7.49¢+ 03 7.6le+ 03 7.63¢e+ 03 7.66e+ 03 7.69¢+ 03|7.63¢e +03 4.13e+01| 100 7.63e¢ + 03

2 |1.13¢+04 1.14e+04 1.15e+ 04 1.16e+ 04 1.19¢ +04|1.15e+ 04 1.61e + 02 100 1.15e + 04

7 |5.52e+ 03 5.6le + 03 5.64e + 03 5.67e + 03 5.71e + 03| 5.63e +03 4.73e+ 01| 100 5.63e¢ + 03

11 |1.02¢ + 04 1.03¢ + 04 1.04e + 04 1.04e + 04 - 1.04e + 04 6.07¢ + 01 92 1.13e + 04

Prob min 7th median 19th max mean std

Table B.5: The table presents the number of FES to achieve a fixed agtaweldfor dimen-
sion N = 30. See the caption of Table B.4 for detailed description of the table

content.
Prob min 7th median 19th max mean std Success  Success
Rate  Performance
1 [1.42e+04 1.44e+ 04 1.44e+04 1.44e+ 04 1.44e+ 04 |1.44e+ 04 5.37e + 01 100 1.44e + 04
2 |2.19¢e +04 2.29¢ + 04 2.36e + 04 2.65e + 04 - 2.36e + 04 1.34e + 03 76 3.11le + 04
7 |1.02¢4+04 1.03e+04 1.04e+ 04 1.04e+ 04 1.06e + 04| 1.04e + 04 8.66e + 01 100 1.04e 4+ 04
11 [1.94e+ 04 1.97e+ 04 1.97¢ + 04 1.98e + 04 - 1.97e 4+ 04 9.69¢ + 01 76 2.59¢e + 04

Table B.6: The table presents the number of FES to achieve a fixed agtewaldor dimen-
sion N = 50. See the caption of Table B.4 for detailed description of the table

content.
TO | T1 | T2 [(T2-T1)/T0
N =10 0.520] 2.239 11.311
N =30 0.152| 1.976| 4.217 14.742
N =50 3.580| 6.479 19.074

Table B.7: Measured CPU time in seconds according to (Suganthan etGl), &ng Java
1.6, Ubuntu Linux 9.04 64bit, Intel Core2 Duo 3GHz, 4GB RAM.
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Figure B.1: The figure presents the evolution of the objective functiar galue as a func-

tion of the FES for 25 benchmark functions in dimensién= 30. Shown is the
median value of 25 performed runs.
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FUNCTIONS

Maximum noise strength was set &g, = {0,0.5,1.5} as the representatives for
each noise type. In PBIL the population size € {10, 20,...,100} and the learn-
ing rate R, = {0.01,0.05,0.1,0.15,0.2,0.25} were varied. We set the mutation
probability to R,, = 0.02 and the mutation shift td?, = R;, which is the de-
fault setting for this algorithm. The only parameter for c@Athe virtual popu-
lation sizen, which we set ton = {80,90,...,350}. For UMDA we tested dif-
ferent values for the population siZd € {100, 200, ...,1000}, while truncation
selection with rate 50% was used. VQEA is a coarse-grairgatitim allowing a
complex structure for the population gfindividuals. Four structural settings were
investigated: a singl@individual (vQEA, ;), one group of ten fully synchronised
Qindividuals {QEA, ), five groups of twoQindividuals synchronised everyth
generation({QEA; ) and ten groups of on@individual synchronised everjth gen-
eration  QEA,, ;). For all VQEA configurations the learning rate has to bevgkich
we chose out ofA@ € {0.0025,0.005,0.01,0.15,0.02,0.03}. Additionally the local
and global synchronisation period has to be determined. thetocal synchroni-
sation period we used alway$,. = 1, which is the default setting and has been
identified to work best. The global synchronisation pericaswaried according to
Sqiob € {5, 10,25, 50, 75,100, 150, 200, 300}.

Each setting of all the algorithms was applied to each beackm@nd each noise
landscape. To satisfy statistical requirements 30 rung werformed for each con-
figuration. Table C.1 presents the identified optimal sestiiogind.
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OneMax

constant linear inverse linear cosine
PBIL M =10 M =100 M =10 M =10

R=R;=001 | R=R;=0.05| Rj=R;=025| R =R;=0.01
cGA n = 200 n = 250 n = 200 n =190
UMDA M = 500 M =500 M =500 M =500
VQEA 10 A6 = 0.0057 A6 = 0.0057 A6 =0.037 Af = 0.00257

Sglob =1 Sglob =1 Sglob =1 Sglob =1
VQEA; 1 A6 = 0.00257 Af = 0.00257 Af = 0.00257 Af = 0.00257

Sglob =1 Sglob =1 Sglob =1 Sglob =1
VQEA;p,1 | Af = 0.0057 A6 = 0.0057 A6 = 0.027 Af =0.017

Sglob =10 Sglob =5 Sglob =25 Sglob =25
VQEA; - Af = 0.017 A6 =0.01l7 A =0.017 Af = 0.0057

Sgiob = 25 Sgiop = 10 Sgiop = 50 Sglob = 25

NK-landscapesk = 0

constant linear inverse linear cosine
PBIL M =10 M =100 M =50 M =10

R =R;=001 | Rf=R;=005| Rj=Rs=025| Rj=Rs=0.25
cGA n = 190 n = 190 n = 190 n = 190
UMDA M = 500 M = 500 M = 400 M = 500
VQEA; 10 | A0 = 0.0057 A6 = 0.0057 A6 =0.017 A6 =0.017

Sglob =1 Sglob =1 Sglob =1 Sglob =1
VQEA ; A6 = 0.00257 A6 = 0.00257 A6 = 0.00257 Af = 0.00257

Sglob =1 Sglob =1 Sglob =1 Sglob =1
VQEAp1 | A0 =0.017 A6 =0.017 A6 =0.017 A6 = 0.0057

Sglab =10 Sglob =10 Sglob =100 Sglob = 300
VQEA; - A6 =0.017 A6 =0.017 A6 =0.017 Af =0.037

Sgiob = 10 Sgtor = 10 Sgiop = 75 Sgiob = 300

NK-landscapesk = 4

constant linear inverse linear cosine
PBIL M =50 M =170 M =10 M =10

R =R;=005| Ri=R;=005| Rj=Rs;=0.01 | Rj=Rs,=0.01
cGA n = 220 n = 180 n = 160 n = 180
UMDA M = 300 M = 500 M = 500 M = 500
VQEA; 19 | A0 =0.017 A6 = 0.0057 A6 = 0.027 A6 = 0.00257

Sglab =1 Sglob =1 Sglob =1 Sglob =1
VQEA ; A0 = 0.0057 A6 = 0.00257 A6 = 0.00257 Af = 0.00257

Sglob =1 Sglob =1 Sglob =1 Sglob =1
VQEAo1 | Af =0.017 A6 = 0.017 Af =0.037 Af = 0.00257

Sgiob = 50 Sgiop = 10 Sgiob = 50 Sgiop = 10
VQEAs;2 | A0 =0.037 A6 =0.017 A6 = 0.027 A6 = 0.00257

Sglob =10 Sglob =10 Sglob =50 Sglob =10

Table C.1: Parameter settings
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Figure C.1: Results on the OneMax problem with constant noise
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Figure C.2: Results on the OneMax problem with linear noise
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Figure C.3: Results on the OneMax problem with inverse linear noise
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Figure C.4: Results on the OneMax problem with cosine noise
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Figure C.5: Results on the K=0 problem with constant noise
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Figure C.6: Results on the K=0 problem with linear noise
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Figure C.7: Results on the K=0 problem with inverse linear noise
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Figure C.8: Results on the K=0 problem with cosine noise
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Figure C.9: Results on the K=4 problem with constant noise
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Figure C.10: Results on the K=4 problem with linear noise
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Figure C.11: Results on the K=4 problem with inverse linear noise
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Figure C.12: Results on the K=4 problem with cosine noise
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