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Optimizacion Evolutiva de Parametros (Evolutionary

Parameter Optimization). Introduccion

 Los disenadores de cada una de las técnicas de
Computacion Evolutiva vieron que sus problemas
particulares podian ser resueltos por algoritmos de

evolucion.
— Fogel estaba interesado en resolver programas de evolucion.
— Rechenberg & Schwefel estaban interesados en resolve
roblemas de optimizacion de parametros.

— Holland estaba interesado en el desarrollo de sistemas
adaptativos robustos.




Optimizacion Evolutiva de Parametros (Evolutionary

Parameter Optimization). Introduccion

Centramos nuestra atencion en el problema de
encontrar el optimo global de una funcion con variables
reales que esta caracterizada por:

multiples minimos
no diferenciable

Rastrigrin

f(X;)=D-10+ ZD: X2 —10-cos (27, )]

j=1

i
i

° y . P “ 0
Tiene muchos minimos il
locales y es altamente
multimodal.




Optimizacion Evolutiva de Parametros (Evolutionary

Parameter Optimization). Introduccion

Motivacion del problema

« Hay muchas aplicaciones en las que un
cientifico/ingeniero tiene que optimizar una funcion no
lineal y no diferenciable con multiples minimos.

Ejemplo: Problemas en la competicion CEC2015 R+3|qq=
14 problemas




Real-world Numerical Optimization Problems

Special Track: Competition: Testing Evolutionary Algorithms on
@lEEE Real-world Numerical Optimization Problems CEC'2011, New
Orleans, USA, Jun 5 - 8, 2011. Organizer: P.N. Suganthan.

4. Special Sessions and Workshops: Problem definitions and contributions (pdf files)
http://sci2s.ugr.essEAMHCO/#SS

1. Parameter Estimation for Frequency-Modulated (FM) Sound Waves
2. Lennard-Jones Potential Problem

3. The Bifunctional Catalyst Blend Optimal Control Problem

4. Optimal Control of a Non-Linear Stirred Tank Reactor

5. Tersoff Potential Function Minimization Problem
6
7
8

. Spread Spectrum Radar Polly phase Code Design

. Transmision Network Expansion Planning (TNEP) Problem

. Large Scale Transmission Pricing Problem
9. Circular Antenna Array Design Problem
10. Dynamic Economic Dispatch (DED) Problem
11. Static Economic Load Dispatch (ELD) Problem
12. Hydrothermal Scheduling Problem 13 Algorithms
13. Messenger: Spacecraft Trajectory Optimization Problem participate in the
14. Cassini 2: Spacecraft Trajectory Optimization Problem Special Track


http://cec2011.org/

Optimizacion Evolutiva de Parametros (Evolutionary

Parameter Optimization). Introduccion

Algoritmos Evolutivos de Parametros Reales
Mas Populares

P Algoritmos Genéticos con Codificacion Real (Real-coded
(parameter) genetic algorithm (RCGAS))

» Estrategias de Evolucion (Evolution strategies (ES))
» Evolucion Diferencial (Differential evolution (DE))
»Nube de Particulas (Particle swarm optimization (PSO))

» Algoritmos Memeéticos con Codificacion Real (Real coding memetic
algorithms (RCMA))

»Recientemente, nuevas propuestas



Trabajos pioneros y destacados

Codificacion binaria

1011n0101ﬂu11*’“ﬂ1119b1ﬂﬂﬂiﬁ
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CROSS0VER is the fundamental mechanism of genctic rear-  Chromosomes line up and then swan the partions of their pe-
rangement f[or both real organisms and penetic algorithms.  netic code bevond the crossover point.

Operador de cruce con parametros reales.
¢, Redisenar el operador de cruce?



Pioneros y trabajos destacados

Algoritmos Genéticos con Codificacion Real

» Las variables de decision son codificadas directamente, en
lugar de usar cadenas binarias.

» La recombinacion y mutacion necesitan cambios
estructurales

Recombinacion Mutacion
f)
= (X1X2 ................ X, ) — ?

» El operador de seleccion sigue siendo el mismo

» Intercambios simples no son suficiente

| » *- |
Discrete a, c1j Czi b,




Pioneros y trabajos destacados

Problemas con cruce real: vencidario y Cruce

Idea del cruce: combinar pin |

genotipos paternos para
gue los genotipos de los
hijos queden “en algun
lugar entre ellos”.

peint 2 Ly =

Figore 2

Interpretacion y Generalizacion

El cruce y mutacion tradicional tienen una interpretacion natural
en la estructura del vecindario en terminos de proximidad y
Intermediacion.



Pioneros y trabajos destacados

Primera propuesta de Codificacion Real: Cruce Lineal/Aritmeético
Wright, A. (1991). Genetic Algorithms for Real Parameter Optimization. FOGA 1, 205-218.

e Cruce lineal

— De 2 puntos padres, se generan 3 puntos nuevos:
o (1/2)pl + (1/2)p2, (3/2)pl - (1/2)p2, (-1/2)p1+(3/2)p2
— (1/2)pl + (1/2)p2 es el punto medio de ply p2
— Los otros estan en la linea determinada por ply p2
— Los 2 de los 3 mejores puntos son enviados a la siguiente generacion.

— Desventaja- Esquema sumamente alterado. No es compatible con el
teorema del esquema descrito en la siguiente diapositiva.

| 2
dlj C; C b;

?Fl
2

Modelos ampliados: Arithmetical crossover (Michalewicz, 1992), ———+ eoo+———
Max-Min Arithmetic operator (Herrera, Lozano, Verdegay, 1995)  a S b




Pioneros y trabajos destacados

Variable-wise recombination: Blend Crossover (BLX-a)
Eshelman L.J., Schaffer J.D. (1993). Real-Coded Genetic Algorithms and Interval-Schemata. FOGA 2, 187-202.

Exploracion Exploracion
Crin- 0-1 I (f:maX + \oc I
| S ——————————— |
a' Cll c:2i bl
(. ~ _J

Explotacion

» Distribucion de probabilidad uniforme con una cota controlada por a
» Diversidad en los hijos proporcional a la de los padres
» La busqueda es demasiado amplia si los padres estan distantes



Pioneros y trabajos destacados

Variable-wise recombination of Parents
(RCGA first generation)

» Usa distribucion de probabilidad para crear descendencia
» Diferentes implementaciones desdel1991:

» Blend crossover (BLX-a), 1993

» Simulated binary crossover (SBX-), 1995

» Fuzzy recombination (FR-d), 1995

» Fuzzy connectives based operator (FCB), 1994

» Caracteristica principal: La diferencia entre los padres
se usa para crear a los hijos

» Proporciona una propiedad auto-adaptativa

Analisis experimentales: F. Herrera, M. Lozano, J.L. Verdegay (1998). Tackling real-coded
genetic algorithms: operators and tools for the behavioural analysis.
Artificial Intelligence Reviews 12(4): 265-319




Pioneros y trabajos destacados

BLX-a (Eshelman et al., 1993)

SBX (Deb et al., 1995)

4,

e

Fuzzly recombination (Voigt et
al., 1995)

Fuzzy Connectives based
Operator (Herrera et al. 1994)

L

| |
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Pioneros y trabajos destacados

Taxonomia de los operadores de cruce

. | b .- |
Cruce discreto i y b,
L(C,'.L‘f)
Cruce basado en
agregacion

Cruce basado en
vecindario

Herrera, F., Lozano, M., Sanchez, A.M. (2003). A taxonomy for the crossover operator for real-coded
genetic algorithms. An experimental study. International Journal of Intelligent Systems 18(3): 309-338.



Pioneros y trabajos destacados

Operadores de cruce basados en Parent

Center
- - = ~
”
s ol b :
/ \ » FR (Voigt et al, 1995)
| \ —& » SBX (Deb et al,1995)
| I Male Parent . ] M (Takahashi et al 2001)
\ Female Parent / » PCX [DEb et al, 2002:}
b Y > VSBX (Ballester et al, 2003)
S > PNX (Ballester et al, 2004)

Probability Distribution PBX-a (Lozano et al, 2004)

PNX (Ballester et al., 2004)

Comportamiento similar que el de operadores auto-adaptados



Pioneros y trabajos destacados

Operadores de Vector-Wise Recombination

» Variable-wise recombination no puede capturar interacciones
no lineales

» Alternativa: Recombinar padres como vectores (RCGA second
generation)

» Parent-centric recombination (PCX)
» Unimodal normally-distributed crossover (UNDX)
» Simplex crossover (SPX)

» La diferencia entre los padres se usa para crear las soluciones
descendentes (algunos modelos en este caso especial).

_ F. Herrera, M. Lozano (Eds)) (2005). Special Issue on
"R Real Coded Genetic Algorithms: Foundations, Models and
w  Operators. Soft Computing 9:4.



Pioneros y trabajos destacados

Recombinar a los parents como vectores
Operadores PCX, UNDX Yy SPX

PCX UNDX SPX

Deb, K., Anand, A., Joshi, D. (2002). A computationally efficient evolutionary algorithm for
real-parameter evolution.Evolutionary Computation Journal 10(4): 371-395.



Pioneros y trabajos destacados

Operadores de Vector-Wise Recombination

» La recombinacion Variable-wise no puede capturar las
Interacciones no lineales.

» Alternativa: Recombinar a los padres como vectores(2: generacion
RCGA)

» Recombinacion Parent-centric (PCX)
» Cruce Unimodal Normalmente Distribuido (UNDX)
» Cruce Simple (SPX)

» La diferencia entre los padres es usada para crear (algunos
modelos en este caso especial).

< » Nuevos algoritmos (2* generacion EAs): DE, PSO, CMA-ES >
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Pioneros y trabajos destacados

Estrategias de evolucion

Rechenberg & Schwefel (1964) estaban preocupados por resolver
problemas de optimizacion de parametros. Auto-adaptacion de los
parametros.

0.50F " 7

Mut: |

A 4

I 0.402—
MUt (X) = X" = (X; + Zy, oy X +Z) o

0.10F

b 0.00F -
Z. ~Ni(O,G ) 4

State of the art of the first generation: Schwefel, H.P. Evolution and Optimum
Seeking. Sixth-Generation Computer Technology Series. Wiley, New York, 1995.




Pioneros y trabajos destacados

State of the art of the ES second generation: CMA-ES
Evolution Strategy with Covariance Matrix Adaptation (Hansen & Ostermeier, 1996)

» Selection-mutation ES se ejecta A
para n iteraciones St W
» Se registran los pasos exitosos o

» Son analizados para encontrar
direciones basicas y puntos
fuertes no correlacionados L_

» Requiere O(n3) para solucionar  ~
un problema de autovalores . panen N and A Ostermeier (2001).

- Rotacién inVariante Completely Derandomized Self-Adaptation in

Evolution Strategies. Evolutionary Computation,
9(2), pp. 159-195;

Hansen, N., S.D. Muller and P. Koumoutsakos
(2003). Reducing the Time Complexity of the
Derandomized Evolution Strategy with
Covariance Matrix Adaptation (CMA-ES).
Evolutionary Computation, 11(1), pp. 1-18;

Nikolaus Hansen
www.Iri.fr/~hansen/
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1. EVOLUCION DIFERENCIAL

m Es un modelo evolutivo que enfatiza la mutacion, utiliza un
operador de cruce/recombinacion a posteriori de la mutacion.
Fué propuesto para optimizacion con parametros reales.

m Fue propuesta of R. Storm(Univ. Berkeley), 1997

R. Storn, Differential Evolution, A simple and efficiente heuristic
strategy for global optimization over continuous spaces. Journal
of Global Optimization, 11 (1997) 341-359.

Differential

- Evolution

Kenneth V. Price, Rainer M. Storn, and Jouni A. Lampinen
Differential Evolution: A Practical Approach to Global

Optimization (Natural Computing Series)

Springer-Verlag, 2005.

27


http://www.amazon.com/Differential-Evolution-Practical-Optimization-Computing/dp/3540209506/ref=pd_bbs_1/002-1012071-6568830?ie=UTF8&s=books&qid=1179220781&sr=8-1
http://www.amazon.com/Differential-Evolution-Practical-Optimization-Computing/dp/3540209506/ref=pd_bbs_1/002-1012071-6568830?ie=UTF8&s=books&qid=1179220781&sr=8-1
http://www.amazon.com/Differential-Evolution-Practical-Optimization-Computing/dp/3540209506/ref=pd_bbs_1/002-1012071-6568830?ie=UTF8&s=books&qid=1179220781&sr=8-1

1. EVOLUCION DIFERENCIAL

 |nicializacion:

Una poblacion P, , de N, vectores de parametros D-dimensionales

Xi 0=[X1i0 ---» Xp 0l I=1 ,...,Np se genera aleatoriamente dentro de unos limites
inferiores y superiores previos b =[b, , ..., by ]y by=[b; y, ..., bp (].

Ejemplo: el valor inicial (en la generacion g=0) del j-ésimo parametro del i-ésimo
vector se genera por: X;; ,=rand[0, 1]-(b; ,-b;) + b;;, j=1, ..., D, i=1, ..., N,.
« Generacion:

Mutacion Diferencial: con respecto a cada vector x; ; en la poblacion actual,
llamado vector objetivo, se genera un vector mutado v; , afiadiendo un vector
diferencia, escalado y aleatoriamente muestreado, a un vector base
aleatoriamente seleccionado de la poblacion actual.

En la generacion g-€sima, se general una poblacion P, , consistente de N,
vectores D-dimensionales u; ,=[u, ;,, ..., Up; 4] @ través de operadores de

mutacién y recombinacion aplicados a la poblacién actual P, .
28



EVOLUCION DIFERENCIAL

Imagen de la Evolucidn Diferencial clasica

29



1. EVOLUCION DIFERENCIAL

Ejemplo: en la generacion g-ésima, el i-€simo vector mutado v; , con respecto al
I-esimo vector objetivo x; , en la poblacion actual se genera mediante
Vig=Xogt+tF - (Xg—Xag) 1710 #r1 #r2.

El factor de escalado de la mutacion F € [0,1]

X,

A&

Target vector

Base vector Two randomly

selected vectors

[Mlustration of classic DE 30



1. EVOLUCION DIFERENCIAL

Ejemplo: en la generacion g-ésima, el i-esimo vector mutado v, , con respecto al
i-€simo vector objetivo x; ; en la poblacion actual se genera mediante
Vig=XogtF" (X1g=Xg) 1 # rO *rl + r2.

El factor de escalado de la mutacion F € [0,1]

X,

A

) rrl.g

g

oX ,

31



1. EVOLUCION DIFERENCIAL

Ejemplo: en la generacion g-ésima, el i-esimo vector mutado v, , con respecto al
i-ésimo vector objetivo x; ; en la poblacion actual se genera mediante

Vig=Xog T F " (X1g= X2 ) 1 # rO *rl #r2.

El factor de escalado de la mutacion F € [0,1]

X
2

mutacion 32



1. EVOLUCION DIFERENCIAL

« Recombinacion Discreta:

Con respecto a cada vector objetivo x; , en la poblacién actual, un nuevo vector
U; ; S€ genera cruzando el vector objetivo x; ; con el correspondiente vector
mutado v; , bajo un ratio predefinido de cruce Cr € [0, 1].

Ejemplo: en la generacion g-ésima, el i-€simo vector u; , con respecto al i-esimo
vector objetivo x; , en la poblacion actual se genera mediante:

if rand [0, 1]=<C7 or j=/ 44

U, . = {l}‘f'g
g . 118
X, otherwise
 Reemplazamiento:
Si el vector u; , tiene mejor valor de la funcion objetivo que su correspondiente
vector objetivo x. ., , sustituye el vector objetivo en la generacion (g+1); si esto no

hg » > y
ocurre, el vector objetivo permanece en la generacion (g+1).

33



1.

EVOLUCION DIFERENCIAL

cruce

34



1. EVOLUCION DIFERENCIAL

X
22

&
&
X;.',.g+1
® xf*l,g
. @
1.?'0,5’
. X:'E,g
sustitucion

35



1. EVOLUCION DIFERENCIAL

Procedimiento Basico — Evolucion Diferencial

Procedure DE{
t = 0;
Initialize Pop(t); /* of |Pop(t)]| Individuals */
Evaluate Pop(t);
While (Not Done)
{for i = 1 to |Pop(t)| do
{parentl, parent2, parent3} = Select 3 Parents(Pop(t)):
thisGene = random int (|Pop(t) |;
for k = 1 to n do /* n genes per Individual */
if (random < p) *P is crossover constant in [0,1]*
Offspring,, = parentl,, + Y(parent2,, — parent3,;,);
else
Offspring;, = Individual,;, in Pop(t):;
end /* for k */
Evaluate (Offspring;) ;
end /* for i */
Pop(t+l) = {73 | Offspringj 1s better than Individualj} v,
{k | Individual, is better than Offspring,};
t =t + 1;}

CODIGO: http://www.icsi.berkeley.edu/~storn/code.html 36



2. VARIANTES DE LA
EVOLUCION DIFERENCIAL

» Mutacion diferencial:
* Vector de una diferencia: F - (X,; — X,)
* Vector de dos diferencias: F - (X,; —X.») + F - (X;3 — X/4)
* Factor de escalado de mutacion F

* Rol crucial: balance exploracion y explotacion.

DE/rand/1: Vie=X, s +F" (sz,r; - er‘c)

DE/best/1: Vo =XpuotF (X, 6-X, 5)
DE/current-to-best/1:V,; = X, ; + F -(Xgm-r.g - X.-kc)Jr [ (Xf-l.r; -X, )
DE/rand/2: Vie=X, 6+l (sz\s X, 6tX, 6 Xrﬁ‘c)
DE/best/2: vr.:G - Xhm‘,G +IF (Xrl,(} - XFE\G + Xrg,G - Xr4,G)

37



2. VARIANTES DE LA
EVOLUCION DIFERENCIAL

* Recombinacion

* Recombinacion discreta (cruce) (variante rotacional)
« Un punto y multipunto
» Exponencial
» Binomial (uniforme)

* Recombinacioén aritmética

* Recombinacion lineal (invariante rotacional)

* Recombinacion intermedia (variante rotacional)
» Recombinacion intermedia extendida (variante rotacional)

1

X,4 discrete

=

discrete

mntermediate

38



2. VARIANTES DE LA
EVOLUCION DIFERENCIAL

Ratio de cruce CR € [0, 1]

Descomponible (CR pequeio) y funciones no descomponibles (CR grande)

Guia practica:

N, € [5D, 10D]; eleccion inicial de F=0.5y CR =0.1/0.9;

Incrementar N, y / o F si encontramos convergencia prematura.

39



3.

ALGUNOS TRABAJOS EN
EVOLUCION DIFERENCIAL

Journal

of Global
Optimization

Differential
Evolution

R. Storn and K. V. Price, “Differential evolution-A simple
and Efficient Heuristic for Global Optimization over
Continuous Spaces,” Journal of Global Optimization,
11:341-359,1997.

K. V. Price, R. Storn, J. Lampinen, Differential Evolution -
A Practical Approach to Global Optimization, Springer,
Berlin, 2005.

40



3. MODELOS AVANZADOS EN EVOLUCION
DIFERENCIAL

SaDE: Self adaptive Differential Evolution

» Para alcanzar los mejores resultados en un problema, es frecuente usar una
busqueda prueba-error para dar valor a esos parametros: CR, F, NP. Se
requiere mucho tiempo.
» SaDE se propone para ajustar tanto soluciones como valores de parametros.
» Se consideran varias estrategias y se elige aquella que funcion6 mejor en
generaciones previas.

 De alta convergencia: DE/rand-to-best/2/bin.

* De lenta convergencia: DE/rand/1/bin.

» De dos diferencias, para ofrecer mejores perturbaciones: DE/rand/2/bin

* Estrategia de rotacion invariante: DE/current-to-rand/1.
« La probabilidad de eleccion de cada estrategia se adapta mediante una
memoria de fallos y aciertos.
» SaDE adapta los parametros CR y F. Inicializacion: F~N(0.5,0.3), CR~N(0.5,0.1)

A.K. Qin, V.L. Huang, P.N. Suganthan. Differential Evolution Algorithm with strategy Adaptation for
Global Numerical Optimization. IEEE Transactions on Evolutionary Computation, 13:2 (2009) 398-417.

41



3. ALGUNOS TRABAJOS CLASICOS EN
EVOLUCION DIFERENCIAL

JADE: Adaptive Differential Evolution

» Utiliza un esquema DE/current-to-pbest y autoadapta los parametros Fy CR.

ISR — Glabal
; . aptirmurm

N N Vig = Xig + Fi - '[-"ibpes.t,g —Xig)+ Fi - (Xr1,g —%r2.0)

* Donde se escoge aleatoriamente uno de los 100p% mejores.

* X,, puede escogerse entre la poblacion y un archivo opcional, que mantiene
soluciones no seleccionadas aleatoriamente en generaciones anteriores.

» Autoadaptacion de parametros similar a SaDE.

J. Zhang, A.C. Sanderson. JADE: Adaptive Differential Evolution with Optional External Archive. 42

IEEE Transactions on Evolutionary Computation, 13:5 (2009) 945-958.



COMENTARIOS FINALES

Los algoritmos de Evolucion Diferencial son uno de los campos mas
activos en el desarrollo de algoritmos evolutivos para la optimizacion de
parametros (optimizacion continua).

http://www.sciencedirect.com/science/article/pii/S2210650216000146

Swarm and Evolutionary Computation

Volume 27, April 2016, Pages 1-30

Survey Paper

Recent advances in differential evolution — An updated survey

Swagatam Das® & - B8 Sankha Subhra Mullick® &8 P.N. Suganthan®™ & - &

t Show more

43



COMENTARIOS FINALES

Los algoritmos de Evolucion Diferencial son uno de los campos mas
activos en el desarrollo de algoritmos evolutivos para la optimizacion de
parametros (optimizacion continua).

Ryoji Tanabe, Ph.D.
https://ryojitanabe.github.io/
Source code

L-SHADE was a first ranked method at the CEC2014 Competition on
Real-Parameter Single Objective Optimization

SHADE

@ An improved version of JADE [Zhang 09]
@ Uses a different parameter adaptation mechanism based on

the success-history based adaptation

@ L-SHADE = SHADE + Linear population reduction method

[1] Ryoji Tanabe and Alex Fukunaga: Improving the Search Performance of SHADE Using Linear Population
Size Reduction, Proc. IEEE Congress on Evolutionary Computation (CEC-2014), Beijing, July, 2014 pp. 1658-
1665.
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COMENTARIOS FINALES

Los algoritmos de Evolucion Diferencial son uno de los campos mas
activos en el desarrollo de algoritmos evolutivos para la optimizacion de
parametros (optimizacion continua).

http://www.sciencedirect.com/science/article/pii/S0020025514009438

Information Sciences

Volume 316, 20 September 2015, Pages 517-549

MNature-Inspired Algorithms for Large Scale Global Optimization ==

A comprehensive comparison of large scale global optimizers

Antonio LaTorre® & - B8 Santiago Muelas™ B José-Maria Pefia®™ &

State of the art for large scale optimization: MOS VARIANTS: A MOS-based
Dynamic Memetic Differential Evolution Algorithm for Continuous Optimization 45



METAHEURISTICAS

TEMA 3. METAHEURISTICAS BASADAS

Parte II:
1.

W

EN POBLACIONES

ALGORITMOS EVOLUTIVOS PARA OPTIMIZACION
CONTINUA I (Algoritmos genéticos)

. EVOLUCION DIFERENCIAL
. ESTRATEGIAS DE EVOLUCION
. TEMA 6. PSO. ALGORITMOS DE NUBES DE

PARTICULAS

. ALGORITMOS EVOLUTIVOS PARA OPTIMIZACION

CONTINUA (Competiciones y modelos)

. NUEVOS MODELOS BIOINSPIRADOS PARA

OPTIMIZACION DE PARAMETROS
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METAHEURISTICAS

OPTIMI;ACI(’)N BASADA EN NUBES
DE PARTICULAS (PARTICLE SWARM)

1. INTRODUCCION Y RAPIDO RESUMEN
2. FUNCIONAMIENTO DEL ALGORITMO PSO

3. ASPECTOS AVANZADOS

Kenneay, J., Eberhart, R.C. Swarm Intelligence. Morgan Kauffmann, 2001.
47



1. INTRODUCCION Y RAPIDO RESUMEN

m La “Particle Swarm Optimization” (PSO) es una
metaheuristica poblacional inspirada en el comportamiento
social del vuelo de las bandadas de aves y el movimiento de
los bancos de peces.

m La poblacion se compone de varias particulas (nube de
particulas = particle swarm) que se mueven ("vuelan”) por
el espacio de busqueda durante la ejecucion del algoritmo.

m Este movimiento de cada particula p depende de:
= Su mejor posicion desde que comenzod el algoritmo (pBest),

= |la mejor posicion de las particulas de su entorno (/Best) o de
toda la nube (gBest) desde que comenzo el algoritmo.

En cada iteracion, se cambia aleatoriamente la velocidad de

p para acercarla a las posiciones pBest y IBest/gBest.
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1. INTRODUCCION Y RAPIDO RESUMEN (2)

m Desarrollo: USA, en 1995.

m Primeros autores: Russ C. Eberhart y James Kennedy

Kennedy, J. and Eberhart, R. (1995). "Particle Swarm Optimization”’, Proc.
1995 IEEE Intl. Conf. on Neural Networks, pp. 1942-1948, IEEFE Press.

m Aplicacion tipica:
s Optimizacidén continua (optimizacion de parametros reales,
numeérica).

m Caracteristicas atribuidas:

s Asume un intercambio de informacion (interacciones sociales)
entre los agentes de busqueda.

m Idea basica: guardar informacion del mejor propio y global.
s Implementacion muy sencilla, pocos parametros.

s Convergencia rapida a buenas soluciones.
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2. FUNCIONAMIENTO DEL ALGORITMO PSO

= FUNCIONAMIENTO BASICO

= ANATOMIA DE UNA PARTICULA

= INICIALIZACION DE LA NUBE DE PARTICULAS
= MOVIMIENTO DE LAS PARTICULAS

= PSEUDOCODIGOS

= VALORES DE LOS PARAMETROS

s TOPOLOGIAS DE LA NUBE DE PARTICULAS
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Funcionamiento Basico

m PSO simula el comportamiento de las bandadas
de aves.

m Supongamos que una de estas bandadas busca
comida en un area y que solamente hay una pieza
de comida en dicha area.

m Los pajaros no saben donde esta la comida pero
Sl conocen su distancia a la misma.

m La estrategia mas eficaz para hallar la comida es
seguir al ave que se encuentre mas cerca de ella.
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Funcionamiento Basico (2)

m PSO emula este escenario para resolver problemas de
optimizacion. Cada solucion (particula) es un "ave” en el
espacio de busqueda que esta siempre en continuo
movimiento y que nunca muere.
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Funcionamiento Basico (2)

m La nube de particulas es un
sistema multiagente. Las particulas
son agentes simples que se mueven
por el espacio de busqueda y que
guardan (y posiblemente
comunican) la mejor solucion que
han encontrado.

m Cada particula tiene un fitness, una posicion y un
vector velocidad que dirige su "vuelo”. El
movimiento de las particulas por el espacio esta
guiado por las particulas optimas en el momento
actual.
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Anatomia de una Particula

Una particula estd compuesta por:

m [res vectores:
e El vector X almacena la posicion

actual (localizacion) de la particula en
el espacio de busqueda,

El vector pBest almacena la
localizacion de la mejor solucion
encontrada por la particula hasta el
moemento, vy

El vector V almacena el gradiente
(direccién) segun el cual se movera la
particula.

m Dos valores de fitness:

El x_fitness almacena el fithess de la
solucidn actual (vector X), y

El p_fitness almacena el fitness de la
mejor solucién local (vector pBest).

Pi

Xi = <Xi1y ey Xin>
pBest; = <piy, .-, Pin>
Vi = <Vii, ooy Vig>

x_fitness = ?
pBest_fitness = ?
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Inicializacion de la Nube de Particulas

m La nube se inicializa generando las posiciones y las
velocidades iniciales de las particulas.

m Las posiciones se pueden generar aleatoriamente en el
espacio de busqueda, de forma regular, o con una
combinacion de ambas.

m Las velocidades se generan aleatoriamente, con cada
componente en el intervalo [-V .« Vimax]-

No es conveniente fijarlas a cero, no se obtienen buenos
resultados.

V... Sera la velocidad maxima que pueda tomar una
particula en cada movimiento.
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Inicializacion de la Nube de Particulas (2)

O
o
~
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Movimiento de las Particulas

¢COmo se mueve una particula de una posicion del
espacio de busqueda a otra?

m Se hace simplemente anadiendo el vector velocidad V, al

vector posicion X; para obtener un nuevo vector posicion:

X« X; +V,

m Una vez calculada la nueva posicion de la particula, se
evalua ésta. Si el nuevo fitness es mejor que el que la
particula tenia hasta ahora, pBest_fitness, entonces:

pBest; « X, , pBest_fitness « x_fitness.
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Movimiento de las Particulas (2)

m De este modo, el primer paso es ajustar el vector velocidad, para
después sumarselo al vector posicion.

m Las formulas empleadas son las siguientes:
Vig =Vig +| @, tnd()-(pBest;-Xiy ) #+ @,-rd()(g;4-X;q
Xig = Xig TV COGNITIVO SOCIAL

donde:

m P, es la particula en cuestion,
por la particula.

m @y,p, SON ratios de aprendizaje (pesos) que controlan los componentes
cognitivo y social,

m g representa el indice de la particula con el mejor pBest_fitness del
entorno de p,; (/Best) o de toda la nube (gBest),

= los rnd() son numeros aleatorios generados en [0,1], y

d es la d-ésima dimension del vector.

pBest, €5 la mejor solucion encontrada
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Movimiento de las Particulas (3)

TIPOS DE ALGORITMOS DE PSO:

m Kennedy identifica cuatro tipos de algoritmos de
PSO en funcién de los valores de ¢, y o,:

s Modelo completo: ¢4, ¢, > 0.
= Solo Cognitivo: ¢; >0 y ¢, = 0.
m Solo Social: ¢; =0 y ¢, > 0.

m Solo Social exclusivo: ¢; =0, 9o, >0 y g=i(la
particula en si no puede ser la mejor de su entorno).
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Movimiento de las Particulas (4)

REPRESENTACION GRAFICA:
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Pseudocodigo PSO Local

t=0;
Para i=1 hasta Numero_particulas
inicializar X; y V;;

Mientras (no se cumpla la condicion de parada) hacer
t—t+1

Para i=1 hasta Numero_particulas
evaluar X;;

Si F(X;) es mejor que F(pBest) entonces
pBest, < X;; F(pBest;) < F(X;)

Para i=1 hasta Numero_particulas
Escoger IBest;, la particula con mejor fitness del entorno de X;
Calcular V,, la velocidad de X;, de acuerdo a pBest, y IBest;
Calcular la nueva posicion X;, de acuerdo a X; y V,

Devolver la mejor solucion encontrada
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Pseudocodigo PSO Global

t=0;
Para i=1 hasta NUmero_particulas
inicializar X; y V;;

Mientras (no se cumpla la condicidn de parada) hacer
t«—t+1

Para i=1 hasta NUmero_particulas
evaluar X;;
Si F(X;) es mejor que F(pBest) entonces
pBest; « X;; F(pBest;) « F(X,)
Si F(pBest) es mejor que F(gBest) entonces
gBest « pBest;; F(gBest;) « F(pBest;)

Para i=1 hasta NUmero_particulas
Calcular V,, la velocidad de X, de acuerdo a pBest; y gBest;
Calcular la nueva posicion X;, de acuerdo a X; y V,

Devolver la mejor solucién encontrada
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Valores de los Parametros

m Tamano de la nube: Entre 20 y 40 particulas
(problemas simples, 10; problemas muy
complejos, 100-200).

m Velocidad maxima: V,,,, se suele definir a partir
del intervalo de cada variable.

m Ratios de aprendizaje: Habitualmente, ¢,=¢,=2.

m PSO Global vs. PSO Local: La version global
converge mas rapido pero cae mas facilmente en
optimos locales y viceversa.
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Topologias de la Nube de Particulas

m Las topologias definen el entorno de cada particula individual.
La propia particula siempre pertenece a su entorno.

m Los entornos pueden ser de dos tipos:

= Geograficos: se calcula la distancia de la particula actual al resto
y se toman las mas cercanas para componer su entorno.

= Sociales: se define a priori una lista de vecinas para particula,
independientemente de su posicion en el espacio.

m Los entornos sociales son los mas empleados.

m Una vez decidido el entorno, es necesario definir su tamano.
El algoritmo no es muy sensible a este parametro (3 o 5 son
valores habituales con buen comportamiento).

m Cuando el tamano es toda la nube de particulas, el entorno
es a la vez geografico y social, y tenemos la PSO global.
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Topologias de la Nube de Particulas (2)

Geografico
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Topologias de la Nube de Particulas (3)

= La topologia social mas empleada es la de anillo, en la que se
considera un vecindario circular.

m Se numera cada particula, se construye un circulo virtual con
estos numeros y se define el entorno de una particula con
sus vecinas en el circulo:

66




3. ASPECTOS AVANZADOS

= CONTROL DE LA VELOCIDAD DE LAS PARTICULAS
= TAMANO DE LA NUBE DE PARTICULAS

= INFLUENCIA DEL TIPO DE ENTORNO

= ACTUALIZACION DE LAS PARTICULAS

s ELECCION DE VALORES ADAPTATIVOS PARA o, Y o,

m ALGUNAS VARIANTES
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Control de la Velocidad de las Particulas (2)
Factor de Inercia

m En este caso, la ecuacidén de adaptacion de la velocidad pasa
a ser la siguiente:

Vig = oVjg + @q-md()(pBestig-Xjq) + ¢,-rnd(){IBest;y-Xiq )

donde o se inicializa a 1.0 y se va reduciendo gradualmente
a lo largo del tiempo (medido en iteraciones del algoritmo).

m o debe mantenerse entre 0.9 y 1.2. Valores altos provocan
una busqueda global (mas diversificacion) y valores bajos
una busqueda mas localizada (mas intensificacion).
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Control de la Velocidad de las Particulas (3)
Coeficiente de Constriccion

m De nuevo, se realiza una modificacion en la
ecuacion de adaptacion, la siguiente:

Vig = K{vig + @1md((pBestig-Xig) + @, rnd(){(IBestig-Xig)]
donde:

@—2+-p" —4p

- 9=0; T ¢
- ¢>4 (normalmente ¢=4.1, ¢;=¢,)
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Algunas variantes

Frankestein PSO: MA. Montes de Oca, T. Stutzle, M. Birattari,
M. Dorigo, Frankenstein's PSO: A Composite Particle Swarm
Optimization Algorithm IEEE Transactions on Evolutionary
Computation, Vol 13:5 (2009) pp. 1120-1132

OLPSO: Z-H Zhan, J. Zhang, Y. Li, Y-H. Shi, Orthogonal
Learning Particle Swarm Optimization, IEEE Transactions on
Evolutionary Computation Vol 15:6 pp. 832-847 (2011)

Implementacion y articulo disponible en:
http://sci2s.ugr. es/EAMHCO/#Software
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METAHEURISTICAS
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Milestone: CEC’2005 Real Parameter

Optimization Session and Benchmark

Special Session on Real-Parameter Optimization.
2005 IEEE CEC, Edinburgh, UK, Sept 2-5. 2005.
Organizers: K. Deb and P.N. Suganthan.

Unimodal Functions
Success Performance Indices

Multimodal Functions
Solved in at least one run

Multimodal Functions
Never solved

El estudio se hizo con dimensiones D = 10, D = 30, D=50.
El nimero maximo de evaluaciones de aptitud es 10,000-D.
Cada vuelta para cuando el nimero maximo de evaluaciones se alcanza

P. N. Suganthan, N. Hansen, J. J. Liang, K. Deb, Y.-P. Chen, A. Auger and S. Tiwari, "Problem
Definitions and Evaluation Criteria for the CEC 2005 Special Session on Real-Parameter
Optimization", Technical Report, Nanyang Technological University, Singapore, May 2005 AND
KanGAL Report #2005005, IIT Kanpur, India.



http://web.mysites.ntu.edu.sg/epnsugan/PublicSite/Shared Documents/CEC2005/Tech-Report-May-30-05.pdf

Milestone: CEC’2005 Real Parameter

Optimization Session and Benchmark

Special Session on Real-Parameter Optimization.
2005 IEEE CEC, Edinburgh, UK, Sept 2-5. 2005.
Organizers: K. Deb and P.N. Suganthan.
Unimodal Functions

Success Performance Indices

- o o\ ) ﬂO-"-B Q\lﬂdﬁ
6 funciones " eﬁaﬂ_’l ﬁc_omm eﬁa\xiwﬁ“ 6@“250“ ot
| Son° o SO hes 5 SO i 6 PO gt
Multimodal Functions
Solved in at least one run
Q‘-ﬁ
\"..‘{\ e O
6 funciones w&%@. %@@@ A 0 (2% @’5& eeﬁﬁﬁ&
'3"{‘\ A i - Q‘ ) .-":': 2 ‘[5
, B{@s o eﬁ\xﬁh ,\Q\?‘W W N @ aet J&%ﬁﬁq«l ,\5\”51@\
Multimodal Functions
Never solved
¢© e o
. N wet B RO o
13 funciones nﬁ“&"‘gﬁ z}.’-':r%":l ﬁ%@ﬁ e o 0 o . Q. % A o G@'{TDG{\ [
e LR A S L N AR AN R RN T
@ 08 O 0™ O ot ot ot ot ot [ get© \p‘“‘[}’



Milestone: CEC’2005 Real Parameter

Optimization Session and Benchmark

Algorithms involved in the comparison: (11 algoritmos)

B BLX-GL50 (Garcia-Martinez & Lozano, 2005 ): Hybrid Real-Coded Genetic
Algorithms with Female and Male Differentiation

B BLX-MA (Molina et al., 2005): Adaptive Local Search Parameters for Real-Coded
Memetic Algorithms

B CoEVO (Posik, 2005): Mutation Step Co-evolution

B DE (Ronkkonen et al.,2005):Differential Evolution

B DMS-L-PSO: Dynamic Multi-Swarm Particle Swarm Optimizer with Local Search

B EDA (Yuan & Gallagher, 2005): Estimation of Distribution Algorithm

B G-CMA-ES (Auger & Hansen, 2005): A restart Covariance Matrix Adaptation
Evolution Strategy with increasing population size

B K-PCX (Sinha et al., 2005): A Population-based, Steady-State real-parameter
optimization algorithm with parent-centric recombination operator, a polynomial
mutation operator and a niched -selection operation.

B L[L-CMA-ES (Auger & Hansen, 2005): A restart local search Covariance Matrix
Adaptation Evolution Strategy

B L|L-SaDE (Qin & Suganthan, 2005): Self-adaptive Differential Evolution algorithm
with Local Search

B SPC-PNX (Ballester et al.,2005): A steady-state real-parameter GA with PNX

crossover Uperator




Milestone: CEC’2005 Real Parameter

Optimization Session and Benchmark

BLX-MA COEVO DE DMSLPSO DA PCX LCMAES L-SaDE SPC-PNX

0 l I I I

BLX-GL30 BLX-MA COEVO

o @

-4

Ranking

o

-

||

W

(-
Ranking Medio

K-PCX LCMAES  SPC-PNX

S. Garcia, D. Molina, M. Lozano, F. Herrera, A Study on the Use of Non-Parametric Tests for Analyzing the
Evolutionary Algorithms' Behaviour: A Case Study on the CEC'2005 Special Session on Real Parameter
Optimization. Journal of Heuristics, 15 (2009) 617-644. doi: 10.1007/s10732-008-9080-4.



http://sci2s.ugr.es/members/index.php
http://sci2s.ugr.es/members/index.php
http://sci2s.ugr.es/members/index.php
http://dx.doi.org/10.1007/s10732-008-9080-4

Milestone: CEC’2005 Real Parameter

Optimization Session and Benchmark

G-CMA-ES vs. R™ R~ p-value
BLX-GL50 289.5 35.5 0.001
BLX-MA 205.5 20.5 0.001
CoEVO 301.0 24.0 0.000
DE 262.5 62.5 0.009
DMS-L-PSO 199.0 126.0 0.357
EDA 284.5 40.5 0.001
K-PCX 269.0 56.0 0.004
L-CMA-ES 273.0 52.0 0.003
L-SaDE 209.0 116.0 0.259
SPC-PNX 305.5 19.5 0.000

G-CMAES versus el resto de algoritmos. D = 10
P-valor obtenido mediante la aproximacion normal
S. Garcia, D. Molina, M. Lozano, F. Herrera, A Study on the Use of Non-Parametric Tests for Analyzing the

Evolutionary Algorithms' Behaviour: A Case Study on the CEC'2005 Special Session on Real Parameter
Optimization. Journal of Heuristics, 15 (2009) 617-644. doi: 10.1007/s10732-008-9080-4.



http://sci2s.ugr.es/members/index.php
http://sci2s.ugr.es/members/index.php
http://sci2s.ugr.es/members/index.php
http://dx.doi.org/10.1007/s10732-008-9080-4

Milestone: CEC’2005 Real Parameter

Optimization Session and Benchmark

Dos algoritmos con buen ranking y comportamiento estadistico
similar:

AMALGAM — SO: Vrugt, J.A.; Robinson, B.A.; Hyman, J.M.; , "Self-Adaptive
Multimethod Search for Global Optimization in Real-Parameter Spaces," Evolutionary
Computation, IEEE Transactions on , vol.13, no.2, pp.243-259, April 2009

http://math.lanl.gov/~vrugt/software/

AMALGAM - SO: A Multi ALgorithm Genetically Adaptive Method for Single
Objective Optimization. Este método combina simultaneamente las ventajas del
Covariance Matrix Adaptation (CMA) evolution strategy, Genetic Algorithm
(GA) and Particle Swarm Optimizer (PSO) para la evolucion de la poblacion e
Implementa una estrategia de aprendizaje auto-adaptativa para sintonizar
automaticamente el nimero de desdencientes con los que a estos tres algoritmos
se les permite contribuir durante cada generacion.



Milestone: CEC’2005 Real Parameter

Optimization Session and Benchmark
Dos algoritmos recientes con buen ranking y comportamiento
estadistico similar:

MA-CMA-Chains: D. Molina, M. Lozano, C. Garcia-Martinez, F. Herrera, Memetic Algorithms

for Continuous Optimization Based on Local Search Chains. Evolutionary Computation, 18(1),
2010, 27-63.

Steacwtare GA population

Iteration & oo Iteration ¢ cos Iteration

Figure 3: Example of LS chain. p;4; is the final parameter value reached by the LS
algorithm when it started with a value of p;. po is the default value for the strategy
parameter

MA-CMA-Chains: Adaptacion de busqueda local
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http://sci2s.ugr.es/members/index.php
http://sci2s.ugr.es/members/index.php
http://sci2s.ugr.es/members/index.php

Large Scale Global Optimization

Special Issue of Soft Computing:
b Set Competing Scalability of Evolutionary Algorithms and other Metaheuristics
— for Large Scale Continuous Optimization Problems
= Volume 15, Number 11, 2011

L

http://sci2s.ugr.es/EAMHCO/#LSCOP-special-issue-SOCO
6. Material complementario: SOCO Special Issue on Large Scale Continuous Optimization
Problems

¢ A set of 19 scalable function optimization problems were provided:

¢ 6 Funcionts: F1-F6 of the CEC'2008 test suite. A detailled description may be found in: K. Tang, X. Yao,
P. N. Suganthan, C. MacNish, Y. P. Chen, C. M. CherL andZ Yang Benchmark Functions for the CEC'2008
Special Session and Competition on Large Scale Global Optin Teehmeal Report, Nature Inspired
Computation and Applications Laboratery, USTC, Chma 2007. {‘~ ource code).

¢ 5 Shifted Functions: Schwefel’s Problem 2.22 (F7), Schwefel’s Problem 1.2 (F8), Extended f10 (F9),
Bohachevsky (F10), and Schaffer (F11). (Description) (Source code).

¢ 8 Hybrid Composition Functions (F12-F19%): They arc non- separable functions built by combining two
functions belonging to the set of functions F1-F11 (Description) (Source code).

El estudio fue hecho con dimensiones D = 50, D = 100, D=200, D=500,y D =
1,000. El nimero maximo de evaluaciones de aptitud es 5,000-D.
Cada vuelta para cuando el niumero maximo de evaluaciones es alcanzado.



http://www.springerlink.com/content/1432-7643/15/
http://sci2s.ugr.es/EAMHCO/

Large Scale Global Optimization

== Special Issue of Soft Computing: Scalability of Evolutionary Algorithms and other Metaheuristics for
= | arge Scale Continuous Optimization Problems Volume 15, Number 11, 2011 (7 DE approaches)

P01 - SOUPDE Shuffle Or Update Parallel Differential Evolution for Large Scale Optimization

P02 - DE-D40+M”~m Role Differentiation and Malleable Mating for Differential Evolution: An Analysis on
Large Scale Optimisation

P03 -GODE Enhanced Opposition-Based Differential Evolution for Solving High-Dimensional Continuous
Optimization Problems

P04 - GaDE Scalability of Generalized Adaptive Differential Evolution for Large-Scale Continuous Optimization
P05 - jDElscop Self-adaptive Differential Evolution Algorithm using Population Size Reduction and Three
Strategies

P06 - SaDE-MMTS Self-adaptive Differential Evolution with Multi-trajectory Search for Large Scale
Optimization

P07 - MOS A MOS-based Dynamic Memetic Differential Evolution Algorithm for Continuous Optimization A
Scalability Test (best results)

P08 - MA-SSW-Chains Memetic Algorithms Based on Local Search Chains for Large Scale Continuous
Optimisation Problems: MA-SSW-Chains

P09 - RPSO-vm Restart Particle Swarm Optimization with Velocity Modulation: A Scalability Test

P10 - Tuned IPSOLS An Incremental Particle Swarm for Large-Scale Optimization Problems: An Example of
Tuning-in-the-loop (Re)Design of Optimization Algorithms

P11 -multi-scale PSO Multi-Scale Particle Swarm Optimization Algorithm

P12 - EvoPROpt Path Relinking for Large Scale Global Optimization

P13 - EM323 EM323 : A Line Search based algorithm for solving high-dimensional continuous non-linear
optimization problems

P14 — VXQR VXQR: Derivative-free unconstrained optimization based on QR factorizations



http://www.springerlink.com/content/1432-7643/15/

Large Scale Global Optimization

== Special Issue of Soft Computing: Scalability of Evolutionary Algorithms and other Metaheuristics for
= | arge Scale Continuous Optimization Problems Volume 15, Number 11, 2011
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A MOS-based Dynamic Memetic Differential Evolution Algorithm for Continuous Optimization A
Scalability Test. A. LaTorre, S. Muelas, J.M. Pefia. Soft Computing, 15, pages: 2187-2199, 2011.
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Large Scale Global Optimization

§ Seft Competing

—— Special Issue of Soft Computing: Scalability of Evolutionary Algorithms and other Metaheuristics for
®m | arge Scale Continuous Optimization Problems Volume 15, Number 11, 2011

+

D =500

The algorithm with best values is MOS, in the following Wilcoxon's test we compare this one
with the other algorithms,

Algorithm MOS wvalue Other value Critical value Sig. differences?
p-value 5% error

CHC 189,5 0,5 46 Yes
DE 172 18 46 Yes
DE-D40+Mm 157 33 46 Yes
EM323 176 14 46 Yes
EvoPROpt 189,5 0,5 46 Yes
GADE 138 52 46 No
G-CMA-ES 166,5 23,5 46 Yes
GODE 167,5 22,5 46 Yes
IPSOLS 109 81 46 No
JDElscop 143,5 46,5 46 Yes
MAS5WChains |182,5 7,2 46 Yes
RPSOvm 176 14 46 Yes
SADEMMTS 132,5 57,5 46 Yes
SOUPDE 157 33 46 Yes
VXQRI1 163,5 26,5 46 Yes



http://www.springerlink.com/content/1432-7643/15/

Large Scale Global Optimization

== Special Issue of Soft Computing: Scalability of Evolutionary Algorithms and other Metaheuristics for

D = 1000

®m | arge Scale Continuous Optimization Problems Volume 15, Number 11, 2011

The algorithm with best values is MOS, in the following Wilcoxon's test we compare this one
with the other algorithms,

Algornthm MOS value Other value Critical value Sig. differences?
p-value 3% error
CHC 189,5 0,5 46 Yes
DE 176 14 46 Yes
DE-D40+Mm 157 33 46 Yes
EvoPROpt 190 0 46 Yes
GADE 138 52 46 No
G-CMA-ES 170,5 19,5 46 Yes
GODE 159 31 46 Yes
[PSOLS 95 95 46 No
JDElscop 153 37 46 Yes
MASSWChains |163.5 26,5 46 Yes
RPSOvm 178 18 46 Yes
SADEMMTS 136,5 53,5 46 No
SOUPDE 167,5 22,5 46 Yes
VXQRI 160,5 29,5 46 Yes



http://www.springerlink.com/content/1432-7643/15/

Tendencias actuales: Competiciones

Benchmarks for Evaluation of Evelutionary Algorithms

We organized several competitions on benchmarking evolutionary algorithms. Recentlv, we also developed several compositic
functions to evaluate evolutionary algorithms. The objective of this work 15 explained in our Swarm Intelligence Svmposium 2005 pap
and also in the CEC Invited Session / Competition pages listed below.

J. I. Liang. P. N. Suganthan and K. Deb. "Novel Composition Test Functions for Numencal Global Optimization”. JEEE Swar

Intelligence Syvmposium._ pp. 68-75_ June 2005. Matlab codes of composition functions.

CEC'05 Special Session /

Competition on Evolutionary Real Parameter single objective optimization

CEC'06 Special Session /

Competition on Evolutionary Constrained Real Parameter single objective optimization

CEC'07 Special Session /

Competition on Performance Assessment of real-parameter MOEAs

CEC'0S Special Session /

Competition on large scale single objective global optimization with bound constraints

CEC'09 Special Session [ Competition on Dynamic Optimization (Primarily composition functions were used)

CEC09 Special Session / Competition on Performance Assessment of real-parameter MOEAs

CEC10 Special Session / Competition on large-scale single objective global optimization with bound constraints

Papers Submitted to CEC-2010 (The last 2 were not published by the CEC 2010)

1 . D.Molina, M. Lozano, and F. Herrera, "MA-3W-Chamns: Memetic Algornithm Based on Local Search Chains for Large Scale
Continuous Global Optimization”, pp.3133-3160. (Winner of this competition)



Tendencias actuales: Competiciones

http://www.ntu.edu.sg/home/epnsugan/

Benchmarks for Evaluation of Evolutionary Algorithms

We organized several competitions on benchmarking evolutionary algorithms. Recently, we also developed several composition functions to evaluate
evolutionary algorithms. The objective of this work is explained in our Swarm Intelligence Symposium 2005 paper and also in the CEC Invited Session /
Competition pages listed below.

J. I. Liang, P. N. Suganthan and K. Deb, "Novel Composition Test Functions for Numerical Global Optimization", IEEE Swarm Intelligence Symposium, pp.
68-75, June 2005. Matlab codes of composition functions.

CEC'05 Special Session / Competition on Evolutionary Real Parameter single objective optimization

CEC'06 Special Session / Competition on Evolutionary Constrained Real Parameter single objective optimization

CEC'07 Special Session / Competition on Performance Assessment of real-parameter MOEAs

CEC'08 Special Session / Competition on large scale single objective global optimization with bound constraints

CEC'09 Special Session / Competition on Dynamic Optimization (Primarily composition functions were used)

CECO09 Special Session / Competition on Performance Assessment of real-parameter MOEAs

CEC10 Special Session / Competition on large-scale single objective global optimization with bound constraints

CEC10 Special Session / Competition on Evolutionary Constrained Real Parameter single objective optimization

CEC10 Special Session on Niching Introduces novel scalable test problems: B. Y. Qu and P. N. Suganthan, “Novel Multimodal Problems and Differential
Evolution with Ensemble of Restricted Tournament Selection”, IEEE Congress on Evolutionary Computation, Barcelona, Spain, July 2010.

CEC11 Competition on Testing Evolutionary Algorithms on Real-world Numerical Optimization Problems

CEC2013 Special Session / Competition on Real Parameter Single Objective Optimization

CEC2014 Special Session / Competition on Real Parameter Single Objective Optimization (incorporates expensive function optimization)

CEC2014: Dynamic MOEA Benchmark Problems: Subhodip Biswas, Swagatam Das, P. N. Suganthan and C. A. C Coello, "Evolutionary Multiobjective Optimization in Dynamic Environments: A Set of
Movel Benchmark Functions,” Proc. CEC 2014, July, Beijing, China.

CEC2015 Special Session / Competition on Real Parameter Single Objective Optimization (incorporates 3 scenarios)
CEC2016 Special Session / Competition on Real Parameter Single Objective Optimization (incorporates 4 scenarios)
CEC2017 Special Session / Competition on Real Parameter Single Objective Optimization (incorporates 3 scenarios)

CEC2018 Special Session / Competition on Real Parameter Single Objective Optimization (incorporates 3 scenarios)



http://www.ntu.edu.sg/home/epnsugan/index_files/CEC2018/CEC2018.htm

Milestone: CEC’2013 Real Parameter

Optimization Session and Benchmark

Winners extend CMAES

(@i 2013 EEE CONGRESS ON EVOLUTIONARY COMPUTATION Special Session & Competition on
Real-Parameter Single Objective
Optimization at CEC-2013, Cancun,

CEC HOME IMPORTANT DATES CONTACT FINAL PAPER SUBMISSION PLENARY SPEAKERS

IEEE Congress on Evolltionary Computation Mexico 21-23 June 2013.

( Tark | Algorithen Mame | Mesn Danking
S o 1 MEIFOFCHE 0.27520
June 20-23,2013, CANGUN, Mexico P i i
4 SHADE 0.32800
g MIP OPaCMA 034572
& TOvG 038127
. : ) 7 SMADE 0.45822
J. J. Llapg, B Y.’Qu,"P. N. Sugantha_n_, Alfredo . TLEALLE gy
G. Hernandez-Diaz, "Problem Definitions and a DEcfbLd 0.47222
H H H H 1 biedr] 0.478ET
Evalu_atlon Criteria fO( _the CEC 2013 Special 1 | sPERDEMME oagot
Session _and Competition on Real-Parameter 12 | CMAES-RIS 050815
. .. X 1@ | BPROARC 0.51885
Optimization®”, ~ Technical ~Report = 201212, 14 |jande o B
Computational Intelligence Laboratory, 1% EEE.S&gC n_fgg
Zhengzhou University, Zhengzhou ﬁ TR A E:mm@
China and  Technical Report, Nanyang 13 E‘éigﬁ g:;?;
Technological University, Singapore, January o | #pgomit 0.75252
2013 il PLEZ 083344

Tahble 1: The Table gvesthe mean sgeregated rank of all the 21 aleorithms
[N = 21) aoross all problems and all dimensions fram the CEC 2013 Special
Bemion & Competition on Beal- Farameter Singe Objective Optimdzation
after the moximurm swmilable mamber of funetion etvaluations was used


http://www.ntu.edu.sg/home/EPNSugan/index_files/CEC2013/Definitions of  CEC 13 benchmark suite 0117.pdf

Milestone: CEC’2013 Real Parameter

Optimization Session and Benchmark

Winners extend CMAES

s‘ o , 2013 IEEE CONGRESS ON EVOLUTIONARY COMPUTATION
oot - Coral Hote! i

June 20-23, Fiesta Americana Grand Coral Beach 1, Cancn, México.

http://www.ntu.edu.sg/home/epnsugan/index_fi
les/cec-benchmarking.htm
(533 Congress on Evblutionary Computation

8 e http://www.ntu.edu.sg/home/EPNSugan/index_
oS files’CEC2013/CEC2013.htm

June 20-23,:2013, CANCUN, MEXICO

*Benchmark Results for a Simple Hybrid Algorithm on the CEC 2013 Benchmark Set for Real
parameter Optimization [#1566] . . Tianjun Liao and Thomas Stuetzle Universite Libre de Bruxelles
(ULB), IRIDIA, Belgium (Codes-Results available, as ICMAES-ILS)

*CMA-ES with Restarts for Solving CEC 2013 Benchmark Problems [#1318] . llya Loshchilov Ecole
Polytechnique Federale de Lausanne, Laboratory of Intelligent Systems, Switzerland (Codes-
Results available, as NBIPOPaCMA)

-Dynamically updated Region Based Memetic Algorithm for the 2013 CEC Special Session and
Competition on Real Parameter Single Objective Optimization [#1617] . . Benjamin Lacroix, Daniel
Molina and Francisco Herrera Universidad de Granada, Spain; Universidad de Cadiz,

Spain (Codes-Results available, as DRMA-LSch-CMA)



http://web.mysites.ntu.edu.sg/epnsugan/PublicSite/Shared Documents/Forms/AllItems.aspx?RootFolder=/epnsugan/PublicSite/Shared Documents/CEC2013&FolderCTID=&View={DAF31868-97D8-4779-AE49-9CEC4DC3F310}
http://web.mysites.ntu.edu.sg/epnsugan/PublicSite/Shared Documents/Forms/AllItems.aspx?RootFolder=/epnsugan/PublicSite/Shared Documents/CEC2013&FolderCTID=&View={DAF31868-97D8-4779-AE49-9CEC4DC3F310}
http://web.mysites.ntu.edu.sg/epnsugan/PublicSite/Shared Documents/Forms/AllItems.aspx?RootFolder=/epnsugan/PublicSite/Shared Documents/CEC2013&FolderCTID=&View={DAF31868-97D8-4779-AE49-9CEC4DC3F310}

Milestone: CEC’2013 Real Parameter

Optimization Session and Benchmark

Winners extend CMAES

c i wew 2013 IEEE CONGRESS ON EVOLUTIONARY COMPUTATION

Postvn: June 20-23, Fiesta Americana Grand Coral Beach Hotel, Cancin, México.

CEC HOME IMPORTANT DATES CONTACT FINAL PAPER SUBMISSION PLENARY SPEAKERS

IEEE Congress on Evblutionary Computation
= s . - i\ b

(

~

June 20-23,:2013, CANCUN, MEXICO

Tohle ¥ Given is for each of the top three perforimine algorithins
ICMAES-ILE, NEBIPOP-ACMA-ES, and DEMA-LACh-CHM A the surn of the
ranks with respect to the sterage error telues that are messred for each
of the 18 CEC 1013 benchrmark fimetions  The atversge error values oorre-
spotid o the errors messred of the mesarmun monber of funetion etvalus.
tiors. Gitven are also the resilts of o Friedmsan test af the signifivcance level
o = 008 AR, are the minimum significont difference 2207 for all dimen-
siers, Inf for dirnension 10, 12,64 for dimension 30 and 1296 for ditnensen
50, respectively. The mpobers in parenthesis are the difference of the son
of ranks relative to the best algorithm,  Algorithins that are significontly
different fremn the bes aloorithim are lnghli ghted.

All Dires  Algorithees Sum Renk  (AF)

iCM AR TLE 1420 (i)
MNEIPOP-ACMA-ER 1605 (128
DEMA-LSCH-CMA 1955 (47.5)

Dirn=10  Algorithens Sum Rark (AR
MEIP OF-ACMA-ER 518 (i}
I MAESILE B4 (25
DEMA-LECh CM A 625 {110
Dim=30  Algorithens Sum Fark  (AF)
A ES-ILE 465 (i}

MEIP OF-ACMA-ES S5  (100)
DEMA-LECh CMA g50  [(IEE)

Dir=50 Algoritheos Sum Rank (AR

A ES-ILE 47 5 (i}
MEIP OF-ACMAER 2% (50
DEMA-LECh CM A G20 {208




Milestone: CEC’2014 Real Parameter

Optimization Session and Benchmark

Differential Evolution winner
http://www.ntu.edu.sg/home/EPNSugan/index files/CEC2014/CEC2014.htm

@'EEE There are again two MAs among the three winner algorithms:

L-SHADE [1], an extension of SHADE (SHADE got the fourth place

in CEC’2013)
CEC2014 GaAPADE [2], a hybridization of an GA, an DE and an Evolutionary

J. 3. Liang, B-Y. Qu, P. N. Strategy;
Suganthan, Problem MVMO [3]

Definitions and Evaluation

Criteria for the CEC 2014 . :
sgeecriﬁll géssﬁm and [1] R. Tanabe, A. Fukunaga. Improving the Search Performance of SHADE Using

Competition on Single Linear Population Size Reduction. In IEEE Congress on Evolutionary Computation,

Objective Real-Parameter (2014), 1658-1665.

Numerical Optimization,

I:ECh”'Cta't,Replolrtt2(|)|,1311’ [2] S. Elsayed, S. Ruhul, D. Essam and N. Hamza. Testing United Multi-Operator
omputationa’ e IgEnce Evolutionary Algorithms on the CEC2014 Real-Parameter Numerical Optimization. In

Laboratory, Zhengzhou . )
University, Zhengzhou China IEEE Congress on Evolutionary Computation, (2014), 1650-1657.

and Technical Report,
Nanyang Technological [3] I. Erlich, J.L. Rueda, S. Wildenhues. Evaluating the Mean-Variance Mapping
University, Singapore, Optimization on the IEEE-CEC 2014 Test Suite. In IEEE Congress on Evolutionary

December 2013. Computation, (2014), 1625-1632.


http://www.ntu.edu.sg/home/EPNSugan/index_files/CEC2014/CEC2014.htm

Milestone: CEC’2014 Real Parameter

Optimization Session and Benchmark

Differential Evolution winner

http://www.ntu.edu.sg/home/EPNSugan/index files/CEC2014/CEC2014.htm

Published Papers (Corresponding to TR (@ #2)

UMOEAs

L-SHADE

Winner

RSDE

FERDE

POBL-ADE

FCDE

MVMO

mmalschema

Testing United Multi-Operator Evolutionary Algorithms on the CEC2014 Eeal-Parameter
Numerical Optimization. By Saber M. Elsaved. Euhul A Sarker, Daryl L. Essam and Noha M.
Hamza

Improving the Search Performance of SHADE Using Linear Population Size Reduction. By Ryoj
Tanabe and Alex 5. Fulkunaga (Winner of the Competition)

A Differential Evolution with Replacement Strategy for Real-Parameter Numerical Optimization.
Bv Changlian Xu. Han Huang. and Shulin Ye

Memetic Differential Evolution Based on Fitness Euclidean-Distance Ratio. By B.Y Qu. I I
Liang. J M. Xiao Z. G. Shang

Partial Opposition-Based Adaptive Differential Evolution Algorithms: Evaluation on the CEC
2014 Benchmark Set for Eeal-parameter Optimization. By Zhongyi Hu, Yulun Bao. and Tao
Xiong

Dhfferential Evolution Strategy based on the Constraint of Fitness Values Classification. By
Zhihwi L1, Zhigang Shang. B. Y Qu. J. . Liang

Evaluating the Mean-Vanance Mapping Optmmization on the IEEE-CEC 2014 Test Suite. By
Istvan Erlich. José L. Rueda. and Sebastian Wildenhues

Influence of regions on the memetic algorithm for the CEC 2014 Special Session on Eeal-
Parameter Single Objective Optimisation. By Daniel Molina Benjamin Lacroix Francisco Herrera


http://www.ntu.edu.sg/home/EPNSugan/index_files/CEC2014/CEC2014.htm

Milestone: CEC’2014 Real Parameter

Optimization Session and Benchmark

Differential Evolution winner

OptBees Real-Parameter Optimization with OptBees. By Renato Dourado Maia. Leandro Nunes de Castro.
and Walmir Matos Caminhas

500 Bandits attack function optimization. By Philippe Preux and Eemi Munos and Michal Valko

SO0+BOBYQA The same as above.

FWA-DE Fireworks Algorithm with Differential Mutation for Solving the CEC 2014 Competition
Problems. By Chao Yu. Lingchen Kelley. Shaoqiu Zheng. and Ying Tan

CMLSP An Evolutionary Algorithm Based on Covariance Matrix Leaning and Searching Preference for
Solving CEC 2014 Benchmark Problems. Bv Lei Chen. Hai-Lin Liu. Zhe Zheng. Shengli Xie

GaAPADE Gaussian Adaptation based Parameter Adaptation for Differential Evolution. By R, Mallipedds.
Guohua Wu. Minho Lee and P. N. Suganthan

NEGA Non-Uniform Mapping in Real-Coded Genetic Algorithms. By Dhebar Yashesh. Kalvanmoy
Deb and Sunith Bandam

b3e3pbest Dhfferential Evolution with Rotation-Invariant Mutation and Competing-Strategies Adaptation.

By Petr Bujok. Josef Tvrdik and Fadka Polakov
DE b6ebrl with Controlled Restart in Differential Evolution Applied to CEC2014 Benchmark Functions. By
restart Radka Polakova. Josef Tvrdik and Petr Bujok



Milestone: CEC’2014 Real Parameter

Optimization Session and Benchmark

Differential Evolution winner - Codigo
https://sites.google.com/site/tanaberyoji/nome

ARTICULO

https://sites.qoogle.com/site/tanaberyoji/home/Tanabe-Fukunaga-
Improving%20the%20Search%20Performance%200f%20SHADE%20Using%?2
OLinear%20Population%20Size%20Reduction-CEC14.pdf?attredirects=0&d=1

TRANSPARENCIAS

https://sites.qoogle.com/site/tanaberyoji/home/lshade-cec14-
slide.pdf?attredirects=0&d=1



https://sites.google.com/site/tanaberyoji/home/lshade-cec14-slide.pdf?attredirects=0&d=1

Shade y L-Shade

Success-History Based Parameter Adaptation for
Differential Evolution

Ryoji Tanabe  Alex Fukunaga

Graduate School of Arts and Sciences, The University of Tokyo

IEEE Congress on Evolutionary Computation
20 ~ 23, June, 2013

https://ryojitanabe.qithub.io



https://ryojitanabe.github.io/

Shade y L-Shade

Differential Evolution (DE) [Storn and Price 97]
@ Efficient method for solving numerical optimization problems

@ lts search performance depends on control parameter settings

Adaptive DE
@ Adaptive mechanisms for adjusting the control parameters
online during the search process

@ jDE [Brest 06], SaDE [Qin 09], JADE [Zhang 09], ...

ot

Success-History based Adaptive DE (SHADE) [Tanabe 13]
@ Proposed by Tanabe and Fukunaga in Special Session 5:

Differential Evolution: Past, Present and Future

@ An enhanced JADE [Zhang 09] which uses a history based
parameter adaptation scheme

@ T[he experimental results show that SHADE is competitive
with previous, state of the art DE algorithms




Shade y L-Shade

The main features of JADE
@ current-to-pbest/1

@ External archive
@ Adaptive control of the ', C'R parameter values

Parameter adaptation in JADE
@ Each individual @; is associated with its own C'R; and F;

@ Generates trial vectors according to these values

@ At the beginning of each generation, C'R; and F; are set
probabilistically according to pucp, pF:
o C'R; = NormalRand(ucpg,0.1)

o F; = CauchyRand(pup,0.1)
e [ICR, itF: adaptive parameter and are both initialized to

0.5, and adapted during the search




Shade y L-Shade

Update rule of .., urp in JADE

@ In each generation, C'RR; and F; values that succeed in
generating a trial vector w; ¢ which is better than the
parent individual x; ¢ are recorded as Scp , Sp

@ At the end of the generation, (icg, /iy are updated as:
ttor = (1 —¢) - pog + ¢ - meany (Scgr)
pnp = (1—c¢)-pup + c-meang(Sp)
e c¢: learning rate. recommended value = 0.1

o meany(Scpr): Arithmetic mean of Scr
o meany (Sg): Lehmer mean of Sp

@ After the update, adaptive parameter [i.,., /i approach
arithmetic or Lehmer mean of S¢p and Sp




Shade y L-Shade

Success-History based Adaptive DE (SHADE)
@ An improved version of JADE

@ Uses a different parameter adaptation mechanism based
on a historical record of successful parameter settings

@ Uses a historical memory Mcgr , Mp, instead of adaptive
parameter iR, ILF

Historical memory Mcgr , Mp

Index 1 2 H—1 H
Mcr | Mcr1 | Mcra | ... | Mcopu-1 | Mcru
Mp Mg Mgy | ... | Mpg—1 Mp g
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@ [he mean values of 5. , Sp for each generation are
stored in a historical memory \/-pn, Mg

1 (2 3 H
[o.92]0.57J0.94]- - - - [o.01

Mr [0.57]J0.52] 0.6 ]- - - - 0.54

SHADE adapts the parameter
values with diversity

@ (R; and F; are generated by

first selecting an index r; 1 _
randomly from [1, H]
07 | LIEE
e Example: index », — o
0.4 S
03 - |
('1?; = NormalRand(0.57,0.1) ol ]
D |
F; = CauchyRand(0.52,0.1) 0 50000 100000 130000

MNumber of evaluations
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Example of memory update in SHADE

— 1 generation 2 generation

1 2 3 4 A 2 3 4

Mcr [05] 0505 05] ||Mcer [064] 050505

Mr [o5Jo5]o5]05] || Mr [057] 05 o505

——4 generation 5 generation

1 2 3 (@ ) 2 3 4

Mer [0.64]0.64]0.73]0.23] || Mcr [0.78]0.64]0.73]0.23

Mr [0.57] 0.6 Jo62J0.13] || MF [0.65] 0.6 Jo.62]0.13

@ SHADE maintains a historical memory with H entries for
both of the parameters C'R and F', Mg and Mp

@ In the beginning, the contents of both memories are
initialized to 0.5 and the index counter is set 1




Shade y L-Shade

Example of memory update in SHADE

— 1 generation 2 generation

1 2 3 4 ) 2 3 4

Mcg 0505 05]05] ||Mer [0.64] 050505

Mr [o5To5]o5]05] || Mr [057] 05 0505

———4 generation 5 generation

1 2 3 2 3 4
@ @

Mcg [0.64]0.64]0.73]0.23] || Mcr [0.78]0.64]0.73]0.23

Mr [o.57T 0.6 Jo.e2Jo.3] || Me 0.65] 0.6 Jo.62]0.13

@ The CR; and F; values used by successful individuals are
recorded in Scgr and Sp

@ At the end of the generation, the contents of memory are
updated by the mean values of Scgr and Sp

@ [he index counter is incremented




Shade y L-Shade

Example of memory update in SHADE

— 1 generation 2 generation

1 2 3 4 D 2 3 4

M 0.5|0.5 051051 ||M~ [0.64] 0.5 0.5|0.5

Mr [05 o5 o505 Mr [o.57] 05 J o505

———4 generation 5 generation

1 2 3 (@ D 2 3 a4

M 0.64|0.64 0.73[0.23] || M.z [0.78]0.64 0.73|0.23

My 0.5?| 0.6 |0.62 0.13] || Me 0.65| 0.6 |0.62[0.13

@ Update procedure performed on each generation until the
search finishes

@ Even if Scr , Sp for some particular generation contains a
poor set of values, the parameters stored in memory from
previous generations can not be directly, negatively impacted
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Example of memory update in SHADE

— 1 generation

1 2 3

4

0.5 Jo5]05]

0.5

0.5 Jo5 05

0.5

2 generation

) 2 3 4

0.64] 0.5 J o5 Jo5]

0.57J 05 05]05]

MCF?
MF

— 4 generation

1 2 3

@

0.64J0.64J0.73]

0.23

U.5?I 0.6 |0.62

0.13

S5 generation

1) 2 3 a4

0.78J0.64]0.73]0.23]

0.65] 0.6 Jo.62]0.13]

@ If the index counter exceeds the memory size H,

@ [he index counter wraps around to 1 again
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Example of memory update in SHADE

— 1 generation 2 generation

1 2 3 4 () 2 3 4

Mcr [05To5 o5 [o5] ||Mcek [o64] o505 05

Mr [osJosJos5fos] || Mr[os7]05 0505

——4 generation 5 generation

1 2 3 2 3 4
@ ®

Mcg [0.64]0.64]0.73]0.23] || Mcr [0.78]0.64]0.73]0.23

M To.57] 0.6 Jo.e2[o.13] || Mr [o.65] 0.6 Jo.62]0.13

The memory size H controls the rate of parameter adaptation
@ Small H leads to rapid convergence of the control parameter
values

@ High H leads to slow convergence of the control parameter
values
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Other components of SHADE

Fitness based weighted mean for updating Mqop, My
(Section V-A)

@ T[aking into account of improvement of fitness
Af = |fehild — fparent| in memory update, the
performance of SHADE can be improved
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mean [Peng 09] for updating Mop, Mp

Vv | meanw(Scr) if Scr #0

HOREGH Mcrk.c otherwise
v | meanw . (Sp) if Sp#0
EREGEL = 2 Fk.G otherwise

|Scr|
meany A (Scr) = E UL SCR.E
k=1
ISkl . 2

S k=1
meanyy ,(Sp) = T
b—q Wi F

I &f _ |fchzﬂd pm"enfl

Why using weighted mean?

@ Arithmetic mean in jicp update rule of JADE has an
implicit biases to converge to a small value [Peng 09]
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Random generation of p value in current-to-pbest/1

p in current-to-pbest /1

@ is used to adjust the greediness of the current-to-pbest/1
mutation strategy

@ is static and set manually (recommended value = 0.05)

ll

current-to-pbest/1

Vi = TG+ E; - ($pbest,G — xi,G}
+ Fz' . (':ET'],G' T ITE:‘G)
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Random generation of p in current-to-pbest/1 (Section V-5)
e In SHADE, each individual x; has an associated p;

@ p; is set according to the equation by generation:
pi = rand|[py,in, 0.2]

® Pmin = 2/ population size
@ [he maximum value 0.2 is the maximum value of the
range for p suggested by [Zhang 09]
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Comparison between SHADE and JADE [Zhang 09]

The control of the rate of parameter adaptation

@ JADE has a learning rate parameter ¢ which controls the rate
of parameter adaptation

@ SHADE does not have an explicit learning rate parameter

@ Instead, the memory size H plays a similar role

To guide control parameter adaptation as search progresses

JADE uses a single pair SHADE uses a historical memory
(hcr .\ 1) (Mor . MF)

T
09+ .
08 - .

07
0.6
0

057 JADE-CR

0.4 JADE_F TR ]
0.3
02

0.1

1 1
50000 100000 150000 0 50000 100000 150000
Number of evaluations Mumber of evaluations
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Experimental setting

Rules of the CEC2013 benchmark competition [Liang 13]
@ Dimension size D = 10, 30, 50
Search space is [—100, 100]”

)
@ Error values smaller than 10~ are taken as zero
)
o

MaxFES = D) x 10, 000

51 independent trials were run

SHADE Control Parameters
@ Population size N = memory size H = 100

@ The value N = 100 was chosen because it was used by
several other authors in recent works [Brest 06, Zhang 09]

@ An evaluation of H € {5, 10, 30,50, 100, 200, 300, 400, 500}
confirmed that H = 100 resulted in good overall performance
[Tanabe 13]
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Impact of memory size H

@ [he memory size H needs to be set by the user

@ We investigated the impact of H on the search
performance of SHADE on the CEC2013 benchmarks

e H € 5,10,30,50,200. 300,400,500
@ Comparison with H = 100 which is the default setting

The performance of SHADE depends on the memory size H
1

0.8
0.6
04
0.2

0

200 300 400 500

H = 100 was better
No difference I
H = 100 was worse I
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Comparison with JADE on D = 10, 30 and 50

@ Each algorithm is evaluated according to the average and
standard deviation of the function error value
@ Statistical significance testing: For each benchmark function,

SHADE was compared to JADE using the (Wilcoxon
rank-sum test, p < 0.05).

.

The percentage of better, worse, and no difference on 28 functions
1

0.8

0.6

0.4

0.2

0

JADE(10)  JADE(30)  JADE(50)

SHADE was better mm SHADE was worse s
No difference
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Conclusions

@ This presentation proposed SHADE, an adaptive DE
algorithm based on JADE [Zhang 09]

@ SHADE uses a historical memory M¢cgr , M and maintains a
diverse set of parameter values

@ SHADE was evaluated by compared it with state-of-the-art
DE algorithms on a large set of benchmark problems:
o CEC2013 benchmarks (vs. CoDE, EPSDE, JADE,
dynNP-jDE)
o CEC2005 benchmarks (vs. CoDE)
o 13 Classical benchmarks (vs. JADE and dynNP-jDE)

@ SHADE was shown to outperform previous, state-of-the-art
DE algorithms on these benchmark problems
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Harnk | Algorithrn Marae Mean Hanldne
1 MEIP OF 2 CIvih 0.27E=q
2 ictraesils 0. FadEa
3 DENLA-LE Ch-Chia | 030472
4 sHADE 0. 32300
B MIF QP aCA 0. 34873
& FOTRG O.3E1EF
7 M ADE 0.45522
E TLEZDE 0472
] DEcfbLa 047222
10 bafr] .4TEET
11 sPRRDEMNE Q.32
12 ChLABES-RIS 0.50515
1% RPROARC 0.514958
14 jarde 0. 52860
15 DE AP 057817
16 fle-PR0 0. 5a052
17 TPC-CGA CLE100E
1= PYADE 62422
14 CDASA 062654
a0 APEOa011 0.7TRA2
| PLEZ O.233d9

Tahle 1: The Table gresthe mesn agmemted rank of all the 21 alxorithms
[ = 21) across all problerns and all dimensions from the CEC 2013 Special
aemon &2 Competition on Besl- Parometer Singe Objectite Optinosation
after the moximun armilable mamber of funetion etaluations was used
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mean aggregated rank
o o o o o o o
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Success-History based Adaptive DE (SHADE) [Tanabe 13]

@ Adapt the parameter F', C'R online during the search process

Adaptive DE
@ jDE [Brest 06], SaDE [Qin 09], JADE [Zhang 09], etc. J

SHADE

@ An improved version of JADE [Zhang 09]
@ Uses a different parameter adaptation mechanism based on

the success-history based adaptation

@ 4th rank out of 21

Result of SHADE in CEC 2013 competition
@ SHADE was outperformed by three Restart CMA-ES variants J

Proposed method in this paper
o L-SHADE = SHADE + Linear population reduction method }
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Deterministic population resizing methods

@ There are much work about ADE which control F,C'R
@ However, the population size N remains constant
@ Since the optimal population size depends on the problem,

introducing into adaptive NV resizing in ADE is promising

Adaptive population resizing is difficult [Lobo 05]

@ They tend to replace population size N with multiple,

meta-level control parameters
@ T[he meta-level control parameters need to be tuned

@ Almost all adaptive resizing methods are unrealistic

AdaptivgDeterministic population resizing methods
@ Resize the population size based on simple, deterministic rules

o |IPOP-CMA-ES, GL-25, IPSO, DPSR, SVPS, etc.

@ They either monotonically increase or decrease the population
size, based on predetermined conditions

@ They are simple, but effective _
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Deterministic Population Size Reduction Strategy

@ Uses a relatively large initial population
e Good for explorating the promising regions

@ Reduces its size gradually as search progresses
@ As a result, the population size becomes relatively small

e Good for exploitating the high-precision solutions

Large population size

/

Small population size

Population size

# of fithess evaluation
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Three Deterministic Population Size Reduction Strategies

Dynamic Population Size Reduction (DPSR) [Brest 08]

@ Reduces the population by half at predetermined intervals
@ Tuning the frequency of the population reduction is hard

Simple Variable Population Sizing (SVPS) [Laredo 09]

@ The shape of the population size reduction schedule is

determined according to two control parameters
@ Tuning the two control parameters is hard...

New?: Linear Population Size Reduction (LPSR)

@ A special case of SVPS which reduces the population linearly
@ Requires only initial population size
@ If Ngy1 < Ng in the generation G,
@ Then, Sort individuals and delete lowest Ng — Ng4+1 members

i,?\f.-*-ﬂrz.z':n, L N*-init

N, =7 -NFE i.riﬂ.z't
Ne1 IDUIKI[(EUAX_E\TFE) NEFE + N }
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Proposed method: L-SHADE = SHADE + LPSR

@ At the end of generation, population size is reduced
@ Population size: deterministic, F,C'R: Adaptive
@ Why did we use LPSR?

o LPSR (L-SHADE) is better or similar to DPSR

(D-SHADE) and Exponential PSR (E-SHADE)
o LPSR is simpler than them

Comparison of reduction strategies

DPSR (4) -

e EPSR (3.0) -+-----

S 1={0 B O, '"""""""'"'"E'""'"'""':""“'-:'"E'""""""""'"— EPSR (02} """"""""
i ™,

100

Population size

0 25000 50000 75000 100000
Number of evaluations 9 /
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Parameter settings of L-SHADE in CEC'14 competition

ParamILS [Hutter 09]: iterated local search based parameter tuner

@ A versatile and efficient automatic parameter tuner
@ Has been shown to be highly successful in tuning algorithms

i

Settings of ParamlILS
@ T[raining problems: F5; ~ F55 for D = 10,30 in CEC'13
e We treat CEC'14 benchmarks as unseen test problems
@ Running time of ParamILS was about 4 hour

Tuned parameter settings of L-SHADE
© Initial population size = 18 x dimension size
e Largest population size found in DE?
Q@ Memory size H =6
© Archive size = 2.6 x population size
Q »=0.11
e Both are for current-to-pbest with archive mutation
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Compared results on CEC'14 benchmarks (vs. DE)

@ The normalized mean aggregated rank [CEC 13| among the
DE variants across 30 problems and 10, 30, 50 dimensions

@ L-SHADE outperforms all DE variants
@ LPSR is a promising approach for improving SHADE

L-SHADE is worst in all methods
(Because the initial population size is very large,
its convergence speed is very slow)

0.26 : :
0.24 ] L-SHADE can perform the
best results at the end of search

0.22 _
Normalized mean 02 7. 5abE
aggregated rank 1 6 EPSDE
(lower than better) P vy 6-EPS

0.16 . 1 5. JADE

0.14 v * e o 4 4 dynNP-DE

0.12 {8 -I:fll“?'ﬁ_;'f‘—""a" 3. CoDE

467 | 2. SHADE
0.1 gt - N
el 1 I 1. L-SHADE

0.08

0 02 04 06 08 1
Fraction of the # of FES with respect to the max FES
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Compared results on CEC'14 benchmarks (vs. R-CMA-ES)
ICMAES-ILS & NBIPOP-aCMA-ES J

@ Both R-CMA-ES were co-winners of CEC'13 competition

L-SHADE is highly competitive with Restart CMA
0.55

| T T |

0.5

-

L-SHADE is worst at|{the beginning,

0.45 + but best at the end

Normalized mean
aggregated rank 0.4

(lower than better) 0.35 I -3 3. NBIPOP

S e 4 2. ICMAES
03 — 'E"B ,&""A"&”- _.Mﬁ
|

D
| TR 1. L-SHADE
:: E ,/A
0.25 A ’

0.2 : ! J J
0 02 04 06 0.8 1

Fraction of the # of FES with respect to the max FES
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Instances of parameter adaptation process of SHADE

@ /' and (/7 values for all elements in the historical memory
Mpgp and '/ are shown

@ SHADE maintains a diverse set of parameter values to adapt
the control parameters

Sphere Rastrigin Rosenbrock

e EEHWHWERE
cHHHEEEHR

li]
0.0e+00 1.0e+04 200+ 3.00+04 0.0e:00 4.0e+04 B.0e+04 1.20+05 0.08+00 5.0e+04 1.0e+05
Number of evaluations Mumber of evaluations Mumber of evaluations
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Summary

@ We proposed L-SHADE, which is an extended SHADE

introduced Linear Population Size Reduction
@ [he performance of L-SHADE is evaluated on CEC'14

@ |L-SHADE is competitive with state-of-the-art Restart CMA
@ L-SHADE is simpler than Restart CMA-ES

CEC2014

L-SHADE Improving the Search Performance of SHADE Using Linear Population 5Size Reduction. By Eyojt
Tanabe and Alex S. Fukunaga (Winner of the Competition)

Winner



Milestone: CEC’2015 Real Parameter

Optimization Session and Benchmark

Differential Evolution winner

Learning Based Papers

15031

15096

15170

15230

15287
15460
15473
15485

15527
15598

15620

15642
15667

oP5-L-sHADE-EIG

TEEO

VIO

LSHADE-ND

ICHLEP
salPs0

cooperation

hCC
ABC—H-LS
dymF A

DEsPA

dymnFWACH

HumanCog

Title

& SelfOptimization Approach for L-SHADE Incorporated with Eilgenvector-Based
Crossover and Successful Parent-5Selecting Framework on CEC 2015 Benchmark Set.
Rank - #1

Tuning MNaturity MNodel of Fcogeography-Based Optimization On CEC 2015 Single-
Objective Uptimization Test Problems

Testing NVMO on Learning—based Eeal-FParameter Single 0Objective Benchmark
Optimization Problems
Rank - #3

Neurodynamic Differential Fvolution &Algorithm and Solving CECZ015 Competition
Fraoblems

Rank - #3

in Improved Covariance MNatrixz Leaning and Searching FPreference Algorithm for
solving CEC 2015 Benchmark Problems

& Zelf-adaptive Dynamic Particle Swarm Optimizer
Cooperation of Optimization Algorithms: A Simple Hierarchical Nodel

Hyvbrid Cooperative Co—evolution For The CEC1ES Benchmarks
4 Confizurable Generalized Artificial Bee Colony Alzorithm with Local Search
Jtrategies

Dvnamic Search Fireworks Algorithm for Solvwing CECZ015 Competition Problems

& Differential Evolution Algorithm with Successhased Parameter Adaptation for
CECZ2015 Learning based Uptimization

Rank - #2

Dvnamic Search Fireworks Algorithm with Covariance Mutation for Solwving the CEC
2015 Learning Based Competition Problems

HumanCog: & Cognitive Architecture for Solving Optimization Problems
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Leanm

Paper
ID

15031

15096

15170

15230

15287
15460
15473
15485

15527
15598

15620

15642
15667

CEC’2015 Real Parameter

http://www.ntu.edu.sg/home/EPNSugan/index_filessfCEC2015/CEC2015.htm

Al zorithm

sP5-L-SHADE-EIG

TEED

VHO

LSHADE-ND

ICHLEP
=alPs0

cooperation

hCeC
ABC-¥-LE
dymF A

DEsFA

dynFWACH

HumanCag

Title

& SelfOptimization Approach for L-SHADE Incorporated with Eilgenvector-Based
Crossover and Successful -Farent—Selecting Framework on CEC Z015% Benchmark Set.
Rank - #1

Tuning Maturity MNodel of Ecogzeography—Dased Optimization On CEC 2015 Single-
Objective Uptimization Test Problems

Testing NVMO on Learning—based Eeal-Parameter GSingle 0Objective Benchmark
Optimization Problems

Rank - #3

Neurodynamic Differential FEvolution Algorithm and Solving CECZ2015 Competitlion

Fraoblems
Rank - #3

in Improved C A self-optimization approach for L-SHADE
solving CEC 200 | . .

incorporated with eigenvector-based crossover
and successful-parent-selecting framework on

woepematien oF CEC 2015 benchmark set

Y mceooPeI® Shu-Mei Guo ; Comput. Sci. & Inf. Eng., Nat. Cheng-Kung

Strategies Univ., Tainan, Taiwan ; Jason Sheng-Hong Tsal ; Chin-
Dynamic Search Chang Yang ; Pang-Han Hsu

& Differential pvolution Algorithm wilith suUccesshased Farameter  Adaptatlon Ior
CECZ015 Learning based Optimization

Rank - #2

Ivnamic Search Filreworks Alzorithm with Covariance Nutation for Solving the CEC
2015 Learning Based Competition Problems

& Self-adaptiw

HumanCoz: A Cognitiwve Architecture for Solvwing Optimization Problems


http://ieeexplore.ieee.org/search/searchresult.jsp?searchWithin="Authors":.QT.Shu-Mei Guo.QT.&newsearch=true
http://ieeexplore.ieee.org/search/searchresult.jsp?searchWithin="Authors":.QT.Jason Sheng-Hong Tsai.QT.&newsearch=true
http://ieeexplore.ieee.org/search/searchresult.jsp?searchWithin="Authors":.QT.Chin-Chang Yang.QT.&newsearch=true
http://ieeexplore.ieee.org/search/searchresult.jsp?searchWithin="Authors":.QT.Pang-Han Hsu.QT.&newsearch=true
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CEC’2015 Real Parameter

Paper  41eorithm 10D 30D 50D 10D+30D+50D

ID {/T@
15031  SPS-L-SHADE-EIG 1 1 2 1 o =
15096 TEBO 8 9 9 9 2 NG
15170  MVMO 3 3 1 3 @l@
15230  LSHADE-ND 3 3 1 3 \

15287  I1CMLSP 12 : 12 12 12 ~
15460  SaDPSO 9 8 7 8

15473  cooperation 6 7 5 7

15485  hCC 2 5 8 6

15527  ABC-X-LS 7 4 3 4

15598  dynFWA 10 11 10 10

15620  DEsPA 5 6 1 2

15642  dynFWACM 4 6 11 10

* ONLY use the mean values.
[ —_ Results of 15031 and 15527 are from the papers.
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A self-optimization approach for L-SHADE incorporated with eigenvector-based

crossover and successful-parent-selecting framework on CEC 2015 benchmark set

Shu-Mei Guo ; Comput. Sci. & Inf. Eng., Nat. Cheng-Kung Univ., Tainan, Taiwan ; Jason Sheng-
Hong Tsal ;: Chin-Chang Yang : Pang-Han Hsu

2015 IEEE Congress on Evolutionary Computation (CEC)

A self-optimization approach and a new success-history based adaptive differential evolution
with linear population size reduction (L-SHADE) which is incorporated with an eigenvector-
based (EIG) crossover and a successful-parent-selecting (SPS) framework are proposed in this
paper. The EIG crossover is a rotationally invariant operator which provides superior
performance on numerical optimization problems with highly correlated variables. The SPS
framework provides an alternative of the selection of parents to prevent the situation of
stagnation. The proposed SPS-L-SHADE-EIG combines the L-SHADE with the EIG and SPS
frameworks. To further improve the performance, the parameters of SPS-L-SHADE-EIG are self-
optimized in terms of each function under IEEE Congress on Evolutionary Computation (CEC)
benchmark set in 2015. The stochastic population search causes the performance of SPS-L-
SHADE-EIG noisy, and therefore we deal with the noise by re-evaluating the parameters if the
parameters are not updated for more than an unacceptable amount of times. The experiment
evaluates the performance of the self-optimized SPS-L-SHADE-EIG in CEC 2015 real-parametel
single objective optimization competition.
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SPS-L-SHADE-EIG
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Shu-Mei Guo Professor

TEL: +886-6-275-7575 ext.62525
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Lab: Intelligent Digital Image Processing Lab

Research Interests
Image Processing
Medical Image Processing
Evolutionary Computing
Chaotic System

Fuzzy Theorem

System Engineering

Enhancing Differential Evolution Utilizing Eigenvector-Based Crossover Operator
Shu-Mei Guo : Chin-Chang Yang
IEEE TEC, 19:1, 2015, 2015, Page(s):31 - 49

Improving Differential Evolution With a Successful-Parent-Selecting Framework
Shu-Mei Guo : Chin-Chang Yang : Pang-Han Hsu ; Jason S. -H. Tsai

IEEE TEC, 19:5, 2015, 2015,

Page(s):717 - 730
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Milestone: CEC’2016 Real Parameter

Optimization Session and Benchmark
Differential Evolution winner: LSHADE_EpSin

Papers Using CEC 2014 Benchmarks (Single Parameter and Operator Set)

Testing United Multi operator Evolutionary Algorithmsll on Single Objective Optimization Problems, Saber Elsayed, Noha
UMOEAII Hamza and Ruhul Sarker (Joint-Winner)

An Ensemble Sinusoidal Parameter Adaptation incorporated with L-SHADE for solving CEC 2014 problems, Noor Awad,
LSHADE_EpSin  Mostafa Ali, Ponnuthurai Suganthan and Robert Reynolds (Joint-Winner)

Success History Based Adaptive Differential Evolution Algorithm with Multi Chaotic Framework for Parent Selection

MC-SHADE Performance, Adam Viktorin, Michal Pluhacek and Roman Senkerik

Improved LSHADE Algorithm for Single Objective Real Parameter Optimization, Janez Brest, Mirjam Sepesy Maucec and
iLSHADE Borko Boskovic

Self adaptive Search Equation based Artificial Bee Colony Algorithm on the CEC 2014 Benchmark Functions, Gurcan Yavuz,
SSEABC Dogan Aydin and Thomas Stuetzle
SPMGTLO Single Phase Multi-Group Teaching Learning Algorithm, Remya Kommadath, Sivadurgaprasad Chinta and Prakash Kotecha

Differential Evolution with Auto enhanced Population Diversity: the Experiments on the CEC'2016 Competition, Ming Yang,
AEPDJADE Jing Guan and Li Changhe

Evaluating the Performance of SHADE with Competing Strategies on CEC 2014 Single Parameter Test Suite, Petr Bujok,
SHADE4 Josef Tvrdik and Radka Polakova

Evaluating the Performance of LSHADE with Competing Strategies on CEC2014 Single Parameteroperator Test Suite, Radka
LSHADE44 Polakova, Josef Tvrdik and Petr Bujok

Papers Using CEC 2015 Benchmarks (Learning-Based, Tunable for each Problem)

Solving the CEC2016 Real-Parameter Single Objective Optimization Problems through MVMO-PHM (Technical Report), José L.
MVMO Rueda, Istvan Erlich (Winner)
CCLSHADE  Cooperative Co-evolution using LSHADE with Restarts For The CEC15 Benchmarks, Mohammed EIAbd

LSHADE with Competing Strategies Applied to CEC2015 Learning based Test Suite, Radka Polakova, Josef Tvrdik and Petr
LSHADE44 Bujok

An Asynchronous Adaptive Multi population Model for Distributed Differential Evolution, lvanoe De Falco, Antonio Della Cioppa,
AsAMP—dD Umberto Scafuri and Ernesto Tarantino

Competition On Learning-based Real-Parameter Single Objective Optimization by SOMA Swarm Based Algorithm with
SOMA SOMARemove Strategy, Ivan Zelinka and Lukas Tomaszek
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An Ensemble Sinusoidal Parameter Adaptation
incorporated with L-SHADE for Solving CEC2014
Benchmark Problems

Noor H. Awad', Mostafa Z. Ali*”, Ponnuthurai N. Suganthan', Robert G. Reynolds*
'Nanyang Technological University, Singapore 639798
School of Electrical & Electronic Engineering
*Jordan University of Science & Technology, Jordan 22110
School of Computer Information Systems
*Princess Sumayya University for Technology, Jordan
King Hussein Faculty of Computing Sciences
*Wayne State University
College of Engineering



Milestone: CEC’2016 Real Parameter

Optimization Session and Benchmark

Differential Evolution winner: LSHADE EpSin

An Ensemble Sinusoidal Parameter Adaptation
incorporated with L-SHADE for Solving CEC2014
Benchmark Problems

Abstrac— An  effective  and  efficient  self-adaptation
framework is proposed to improve the performance of the L-
SHADE algorithm by providing successful alternative adaptation
for the selection of control parameters. The proposed algorithm,
namely  LSHADE-EpSin, uses a new ensemble sinusoidal
approach to automatically adapt the values of the scaling factor
of the Differential Evolution algorithm. This ensemble approach
consists of a mixture of two sinusoidal formulas: A non-Adaptive
sSinusoidal Decreasing Adjustiment and an adaptive History-
based Sinusoidal Increasing Adjustiment. The objective of this
sinusoidal ensemble approach is to find an effective balance
between the exploitation of the already found best solutions, and
the exploration of non-visited regions. A local search method
based on Gaussian Walks i1s used at later generations to increase
the exploitation ability of LSHADE-EpSin. The proposed
algorithm is tested on the IEEE CEC2014 problems used in the
Special Session and Competitions on Real-Parameter Single
Objective Optimization of the IEEE CEC2016. The results
statistically affirm the efficiency and robustness of the proposed
approach to obtain better results compared to L-SHADE
algorithm and other state-of-the-art algorithms.



Milestone: CEC’2013-15 Real Parameter

Optimization Session and Benchmark

Comparacion de los mejores

Reference algorithms

IPOP-CMA-ES Winner in CEC2005.

GAMPC Winner in the CEC'2011.

CEC'2013 Competition

ICMAES-ILS Hybrid of an ILS with CMA-ES.
NBIPOPaCMA [IPOP-CMAES with two populations.
DRMA MA with LS chaining and division in hypercubes.

CEC'2014 Competition

L-LSHADE Adaptive DE.
GaAPPADE Hybrid GA+DE+CMA-ES.
MVMO14 MVMO.

CEC'2015 Competition
SPS-L-SHADE-EIG Replace L-SHADE with another crossover,

and stuck detection.

LSHADE-ND Combine a L-SHADE with a neuro-dynamic
optimization method.
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Optimization Session and Benchmark

Comparacion de los mejores

Results for CEC'2013
Position of algorithms by their average ranking

Position of algorithms by their average ranking

Competition Algorithm D10 D30 D50
CEC'2005 IPOP-CMAES 7 7 8
CEC'2011 GAMPC 10 10 10
ICMAES-ILS 4 5 4
CEC'2013 NBIPOPaCMA 9 9 9
DRMA 5 6 6
L-SHADE 1 25 2
CEC'2014 GAAPPADE 3 25 5
MVMO14 8 8 7
CEC'2015 SPS-L-SHADE-EIG 2 4 3
L-SHADE-ND 6 1 1
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Optimization Session and Benchmark

Comparacion de los mejores

Results for CEC'2014

Position of algorithms by their average ranking

Competition Algorithm D10 D30 D50
CEC'2005 IPOP-CMAES 7 5 5
CEC'2011 GAMPC 10 10 10
ICMAES-ILS 4 3 1
CEC'2013 NBIPOPaCMA 9 8 8
DRMA 5 6 7
L-SHADE 2 1 2
CEC2014 GAAPPADE 8 7 6
MVMO14 6 9 9
CEC'2015 SPS-L-SHADE-EIG 3 4 3
L-SHADE-ND 1 2 4
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Optimization Session and Benchmark

Comparacion de los mejores

Results for CEC'2015

Position of algorithms by their average ranking

Competition Algorithm D10 D30 D50
CEC’2005 IPOP-CMAES 9 7 8
CEC'2011 GAMPC 10 10 10
ICMAES-ILS 7 6 6
CEC'2013 NBIPOPaCMA 8 8 7
DRMA 4 5 3
L-SHADE 5 4 45
CEC2014 GAAPPADE 1 2 1
MVMO14 6 9 9
CEC'2015 SPS-L-SHADE-EIG 2 1 2
L-SHADE-ND 3 3 45
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Optimization Session and Benchmark

Comparacion de los mejores

Conclusions

Robust algorithms
o L-SHADE and L-SHADE-ND are very robust algorithms.

Expected
o ICMAES-ILS, CEC'2013 winner, is improved by new ones.

Unepecred

e ICMAES-ILS improve CEC'2014 winners for D=50.

e GAAPPADE, from CEC'2013, improve the CEC'2014 and
CEC’2015 winners in CEC'2015 competition.

@ Older winners are unfairly ignored, improve newer ones.

@ Organizers should use them as reference algorithms.




Milestone: CEC’2017 Real Parameter

Optimization Session and Benchmark

Papers Using CEC 2017 Bound Constrained Benchmark Set

ID Algorithm Paper Title

1 17315 Single Objective Real-Parameter Optimization Algorithm
jis0

2 17321 MM OED Multi-method based Orthogonal Experimental Design

- Algorithm for Solving CEC2017 Competition Problems

3 17322 IDEbestNsize Enhanc i.E'f] Ir_l_ldiﬁ'ir]ual—delljﬂldﬂlt Differential Evolution with
Population Size Adaptation

4 17343 RB-IPOP-CMA-ES A Version of IPOP-CMA-ES Algorithm with Midpoint for

) CEC 2017 Single Objective Bound Constrained Problems
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Optimization Session and Benchmark

Go back.
We messed up.

s 551

Summarise

@ Several proposals in papers do not compare against
state-of-arts.

o State-of-art is difficult to identify:

e Even in competitions, there is not a clear improvement.
» Older proposals sometimes are fairly ignored.
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Tendencias actuales

Hay diferentes areas de investigacion que centran la atencion de
los investigadores en “parameter optimization”:

* Nuevos frameworks para Optimizacion Bioinspirada de Parametros y
el desarrollo de enfoques avanzados para competir con the state of the
art.

« Automatic Tuning and Self-Adaptation of Algorithmic Parameters

(Iterated Race and extensions)

Applied Soft Computing

Volume 27, February 2015, Pages 490-503

Performance evaluation of automatically tuned continuous
optimizers on different benchmark sets

Tianjun Liao® & - &4 Daniel Molina®™ &4  Thomas Stiitzle® &

http://www.sciencedirect.com/science/article/pii/S1568494614005584



Tendencias actuales

Hay diferentes areas de investigacion que centran la atencion de
los investigadores en “parameter optimization”:

* Nuevos frameworks para Optimizacion Bioinspirada de Parametros y
el desarrollo de enfoques avanzados para competir con the state of the
art.

Shark smell optimization Grey Wolf Optimization



Nuevos modelos bioinspirados para la optimizacion

de parametros (SSO, 2016)

Shark smell optimization

O. Avedinia, N. Amdjady, A. Chasemi (2014). A new metaheuristic algorithm based
Shart Smell Optimization. Complexity, 21: 97-116, 2016

Movement of Shark Toward Prey

centration

(4
!

A New Metaheuristic Algorithm Based on
Shark Smell Optimization

OVEIS ABEDINIA,' NIMA AMJADY," AND ALI GHASEMI®
!Department of Electrical Engineering, Semnan University, Semnan, Iran and *Young Researchers and
Elite Club, Ardabil Branch, Islamic Azad University, Ardabil, Iran

http://onlinelibrary.wiley.com/doi/10.1002/cplx.21
634/abstract

_ | H(DFJ | N o
L ) k-1 k-1
|u!._j. min [‘ M- R1. o, <t +ﬂtk.R2.y!._j ‘ ; ‘ﬂkﬂ;‘.} ‘j|

j=1,...,ND, i=1,...,NP, k=1,..., kinax

VEl=xF+VEAy  i=1,..., NP k=1,... . knax (9

where At indicates time interval of the stage k. For sim-
plicity, it is assumed that A, = 1 for all stages.

From optimization viewpoint,
shark implements a local search in each stage to find bet-
ter candidate solutions. This local search is modeled in
the SSO algorithm as follows:

ZFm_yk+1 L g3 vk
m=1,....M i=1,....NP k=1.... Kkpax

(10)

i=1,... NP



Nuevos modelos bioinspirados para la optimizacion

de parametros (Firefly 2009)

Firefly Algorithms for Multimodal Optimization

0. Watanabe and T. Feugmann (Eds.): SAGA 2000, LNCS 5792, pp. 160-[IT8] 2000
Xin-She Yang (@) Springer-Verlag Berlin Heidelberg 2009

Department of Engineering, University of Cambridge,
Trumpington Street, Cambridge CB2 1PZ, UK
Ty 22Thcam. ac.uk
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Swarm and Evolutionary Computation

journal homepage: www.elsevier.com/locate/swevo

Survey Paper
A comprehensive review of firefly algorithms @Cmmﬂ(

[ztok Fister **, Iztok Fister Jr.?, Xin-She Yang®, Janez Brest?

* University of Maribor, Faculty of Electrical Engineering and Computer Science, Smetanova 17, 2000 Maribor, Slovenia
" School of Science and Technology, Middlesex University, London NW4 4BT, UK




Nuevos modelos bioinspirados para la optimizacion

de parametros (Firefly 2009)

Firefly Algorithms for Multimodal Optimization

0. Watanabe and T. Feugmann (Eds.): SAGA 2000, LNCS 5792, pp. 160-[IT8] 2000

Xin-She Yang (@) Springer-Verlag Berlin Heidelberg 2009

Department of Engineering, University of Cambridge,
Trumpington Street, Cambridge CB2 1PZ, UK
Ty 22Thcam. ac.uk

Firefly Algorithm

Objective function f(x), x = (z1,...,zd)7
Generate initial population of firefliesx; (i=1,2,....n)
Light intensity I; at x; is determined by fix;)
Define light absorption coeffictent -y
while (t < MarGeneration)
for i =1:n all n fireflies
for j=1:1 all n fireflics
if (I; = I;), Move firefly i towards j in d-dimension; end if
Attractiveness varies with distance r via exp[—7r]
Evaluate new solutions and update light intensity
end for j
end for i
Rank the fireflics and find the current best
end while
Postprocess results and visualization

Fig. 1. Pseudo code of the firefly algorithm (FA)



Nuevos modelos bioinspirados para la optimizacion

de parametros (Jaya: Sanskrit word meaning victory, 2016)

If X; 1. s the value of the j variable for the A candidate during the i iteration, then
this value 1s modified as per the following Eq. (1).

Xk Kokt 1150 Gpesr- | Xk |) - 7250 Kworse- | Xies ) (1)

ki Xkt 115 (X besti- |l}j;z | ) - 72,5,i (X worst,i- |l},ﬁgf | ) .

where, X pesr,i1s the value of the variable j for the best candidate and Xjywors,i1s the value of the variable ;
for the worst candidate. X'jx;1s the updated value of Xjk; and r;;; and r2;; are the two random numbers
for the j variable during the 7 iteration in the range [0, 1]. The term “r;;; ( (G pessi- |.X},t i | ) indicates
the tendency of the solution to move closer to the best solution and the term “-r2,; (X worst,i- |X}aﬁ—,f | )”
indicates the tendency of the solution to avoid the worst solution. X' kss accepted if 1t gives better
function value. All the accepted function values at the end of iteration are maintained and these values
become the mnput to the next iteration.

Contents lists available at GrowingScience

International Joumal of Industrial Engineering Computations

homepage: www.GrowingScience com/ijiec

Jaya: A simple and new optimization algorithm for solving constrained and
unconstrained optimization problems

R. Venkata Rao”



Nuevos modelos bioinspirados para la optimizacion

de parametros (TLBO, 2011)

Computer-Aided Design 43 (2011) 303-315

Contents lists available at ScienceDirect = -
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Teaching-learning-based optimization: A novel method for constrained
mechanical design optimization problems
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R.V.Rao™, V]. Savsani, D.P. Vakharia
Department of Mechanical Engineering S.V. National Institute of Technology, Surat-395 007, India Difference_Mean; = rj (Mpew — TeM;)

Teaching Learning Based
e Optimization Algorithm
Learning Based And Its Engineering Applications
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Nuevos modelos bioinspirados para la optimizacion

de parametros (TLBO, 2011)

| Initialize number of students (population), termination criterion |

¥

‘ Calculate the mean of each design variables [* \I

| Identify the best solution {teacher) ‘

!

Modify solution based on best solution Teacher
Xﬂru‘=Xw'rJ'_r(-Xn'|'ml'|w fT+J=Lffﬂ"!

Phase

Is new selution
better than existing? _—

A

h
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Phase

Is new solution
better than existing?
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Yes
¥

‘ Final value of solutions ‘




Nuevos modelos bioinspirados para la optimizacion

de parametros (EBO and BBO, 2014 and 2008)

Computers & Operations Research 50 (20014) 115-127

comp =
& oporotions
research
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Computers & Operations Research
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Ecogeography-based optimization: Enhancing biogeography-based @mﬁmm
optimization with ecogeographic barriers and differentiations

Yu-Jun Zheng **, Hai-Feng Ling °, Jin-Yun Xue

2 College of Computer Scence & Technology, Zhefiang University of Technology, Hargzhou 310023, China
" College of Field Engineering FLA University of Sclence & Technology, Nanjing 210007, China
< fiangxi Provincal Lab of High-Performance Computing fiamesi Normal University, Nanchang 330022, Ching

ARTICLE INFO ABSTRACT

Available online 2 May 2014 Biogeography-based optimization (BBO) is a bio-inspired metaheuristic based on the mathematics of
Keywords: island biogeography. The paper proposes a new varnation of BBO, named ecogeography-based
Global optimization optimization (EBO), which regards the population of islands (solutions) as an ecological system with a
Evolutionary algorithms [EAs) local topology. Two novel migration operators are designed to perform effective exploration and
Biogeography-based optimization (BBO) exploitation in the solution space, mimicking the speces dispersal under ecogeographic barrers and
Emergency airlift differentiations. Experimental results show that the EBO outperforms the basic BBO and several other

popular evolutionary algorithms (EAs) on a set of well-known benchmark problems. We also present a
real-world application of the proposed EBO to an emergency airlift problem in the 2013 Ya'an-Lushan

Earthquake, China.
@ 2014 The Authors. Published by Elsevier Ltd. This is an open access article under the CC BY-MNC-5A
license ( http://creativecommons org /licenses/by-nc-sa/3.0/).




Nuevos modelos bioinspirados para la optimizacion

de parametros (BBO, 2008)

IEEE TRANSACTIONS ON EVOLUTIONARY COMPUTATION, VOL. 12, NO. &, DECEMBER 2008

Biogeography-Based Optimization

. . The author is with the Department of Electrical Engineering, Cleveland State
Dan Simon, Senior Member, IEEE University, Cleveland, OH 44115 USA (e-mail: d.j.simon@csuchio.edu).

Digital Object Identifier 10,1 109 TEYC.2008.919004

Algorithm 1. The basic BBO algorithm.

1 Randomly initialize a population P of n islands (solutions) to
the problem;

2 while stop criterion is not satisfied do

3 Calculate A;, y;, and p; for each island X;;

4 for each X; e P do

5 for each SIV X, ; of the island do

B if rand() < 4; then

7 Select an emigrating island X; with probability

o [
8 Xiq« Xjq: [[migration
9 for each X; e P do
10 for each SIV X;; of the island do
11 if rand() < p; then
12 X; g —randy(); [[mutation

13 Evaluate the fitness values of the habitats:
14 return the best known solution.

[3] R. MacArthur and E.” Wilson, The Theorv of Biﬂééﬂgmph}-'.
Princeton, NJ: Princeton Univ. Press, 1967.



Nuevos modelos bioinspirados para la optimizacion

de parametros (Bat, 2010)

A New Metaheuristic Bat-Inspired Algorithm

Xin-5he Yang

Xin-She Yang Department of Engineering, University of Cambridge,
Trumpington Street, Cambridge CB2 [PZ. UK
e-mail:[xy2278cam. ac . uk

J.R. Gonzdlez et al. (Eds.): NICSO 2010, SCI 284, pp. 6574, 2010.
springerlink.com @ Springer-Verlag Berlin Heidelberg 2010

Movements of virtual bats

In simulations, we use virtual bats naturally. We have to define the rules how their
positions x; and velocities v; in a d-dimensional search space are updated. The new
solutions x! and velocities v} at time step t are given by

ﬁ:fmin+[fmax—fmin}ﬁ= (2}
vi =V (X —x) 3)

X, = x:-_l + i, (4)



Nuevos modelos bioinspirados para la optimizacion

de parametros ( Cuckoo Search, 2009)

Cuckoo Search via Lévy Flights Cuckoo Search via Lévy Flights
begin
Xin-She Yang Suash Deb : : . _ T
Department of Engineering, Department of Computer Science & Engineerin Dbj eclive _]F unction f {Kjl » X = {Il’ I'i]
University of Cambridge C. V. Raman College of Engineering Generate initial pﬂpufﬂtiﬂ-}l -Df
Trumpinton Street Bidyanagar, Mahura, Janla } N
Cambridge CB2 1PZ, UK Bhubaneswar 752054, INDIA n host nests x, {E =12, ﬂ}

while (t < MarGeneration) or (stop criterion)
Citation detail: X.-S. Yang, 5. Deb, “Cuckoo search via Lévy flights™, in: Proc. Cet I d Iy by Lé aht
World Congress on Nature & Biologically Inspived Computing (NaBIC 2009), 7EL 4 CUCKOO Tandomiy 0y Levy ﬁig S
December 2009, India. [EEE Publications, USA, pp. 210-214 (2009). evaluate its quaiity/ﬁmess F,
Choose a nest among n (say, j) randomly
it (£, > F,),
replace j by the new solution;

Applied Soft Computing 11 (2011) 5508-5518

Contents lists available at ScienceDirect

end
A fraction (p.) of worse nests

are abandoned and new ones are built;
Keep the best zolutions

Applied Soft Computing

journal homepage: www.elsevier.com/locate/asoc

Cuckoo Optimization Algorithm (ﬂr nests 'FL-‘lth- quality Sﬂlutmnﬂj;
Ramin Rajabioun Rank the solutions and find the current best
Control and Intelligent Processing Centre of Excellence ((IPCE), School of Electrical and Computer Engineering, University of Tehran, Tehran, fran E‘l].'lj. W 1]_ i ]_ "

Postprocess results and visualization
end

Figure 1: Pseudo code of the Cuckoo Search (CS).

cuckoo i, a Lévy flight is performed

(t+1) _ (1)
X:’ = Xt-

+a@Lévy()), (1)
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de parametros — Otros Modelos
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de parametros — Otros Modelos

E. Cuevas, A. Echavarria, M.A. Ramirez-Ortegén

An optimization algorithm inspired by the states of matter that improves the balance between
exploration and exploitation

Appl. Intell., 40 (2014), pp. 256272

S. Mirjalili, S.M. Mirjalili, A. Lewis
Grey wolf optimizer
Adv. Eng. Softw., 69 (2014), pp. 4661

M.-Y. Cheng, D. Prayogo
Symbiotic organisms search: a new metaheuristic optimization algorithm
Comput. Struct., 139 (2014), pp. 98-112

N. Moosavian, B. Kasaee Roodsari

Soccer league competition algorithm: a novel meta-heuristic algorithm for optimal design of
water distribution networks

Swarm Evol. Comput., 17 (2014), pp. 14-24



Nuevos modelos bioinspirados para la optimizacion

de parametros — Otros Modelos

The Scientific World Journal
Volume 2014 (2014), Article ID 739768, 15 pages
http://dx.dol.org/10.1155/2014/739768

Research Article
The Coral Reefs Optimization Algorithm: A Novel
Metaheuristic for Efficiently Solving Optimization Problems

S. Salcedo-Sanz,! J. Del Ser,? I. Landa-Torres,2 S. '«’.Eril—l_-:'npr:'z‘3 and J. A. Portilla-
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IDepartment of Signal Theory and Communications, Universidad de Alcala,
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48170 Bizkaia, Spain

Information Sciences 293 (2015) 125-145
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Abstract

In recent years, the field of combinatorial optimization has witnessed a true tsunami of “novel” metaheuristic
methods, most of them based on a metaphor of some natural or man-made process. The behavior of virtually
any species of insects, the flow of water, musicians playing together — it seems that no 1dea is too far-fetched to
serve as inspiration to launch yet another metaheuristic. In this paper, we will argue that this line of research
is threatening to lead the area of metaheuristics away from scientific rigor. We will examine the historical
context that gave rise to the increasing use of metaphors as inspiration and justification for the development
of new methods, discuss the reasons for the vulnerability of the metaheuristics field to this line of research,
and point out its fallacies. At the same time, truly innovative research of high quality is being performed as
well. We conclude the paper by discussing some of the properties of this research and by pointing out some
of the most promising research avenues for the field of metaheuristics.
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