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ABSTRACT

We propose a multi-objective optimization algorithm aimed
at achieving good anytime performance over a wide range
of problems. Performance is assessed in terms of the hyper-
volume metric. The algorithm called HMO-CMA-ES repre-
sents a hybrid of several old and new variants of CMA-ES,
complemented by BOBYQA as a warm start. We bench-
mark HMO-CMA-ES on the recently introduced bi-objective
problem suite of the COCO framework (COmparing Contin-
uous Optimizers), consisting of 55 scalable continuous opti-
mization problems, which is used by the Black-Box Opti-
mization Benchmarking (BBOB) Workshop 2016.

Categories and Subject Descriptors

G.1.6 [Numerical Analysis]: Optimization—global opti-
mization, unconstrained optimization; F.2.1 [Analysis of
Algorithms and Problem Complexity]|: Numerical Al-
gorithms and Problems

Keywords

Benchmarking, Black-box optimization, Bi-objective opti-
mization

1. INTRODUCTION

The design of anytime optimizers is targeted at achieving
good performance for different budgets of computational re-
sources, e.g., ranging from n to 10°n function evaluations,
where n denotes the dimension of the search space. At the
same time the black-box optimization paradigm mandates
robustness towards problems with vastly differing character-
istics. In this work, we followed the approach of [7] where
a set of well-performing algorithms was combined to target
different classes of problems to achieve good overall anytime
performance for single-objective optimization. Here the ap-
proach is transferred to multi-objective optimization. This
effort requires a careful selection of algorithm components,
tuning parameters, and combination strategies.

Permission to make digital or hard copies of all or part of this work for personal or
classroom use is granted without fee provided that copies are not made or distributed
for prof t or commercial advantage and that copies bear this notice and the full citation
on the frst page. Copyrights for components of this work owned by others than the
author(s) must be honored. Abstracting with credit is permitted. To copy otherwise, or

republish, to post on servers or to redistribute to lists, requires prior specif ¢ permission
and/or a fee. Request permissions from permissions@acm.org.

GECCO’16 Companion, July 20 - 24, 2016, Denver, CO, US4

(© 2016 Copyright held by the owner/author(s). Publication rights licensed to ACM.
ISBN 978-1-4503-4323-7/16/07...$15.00

DOL: http://dx.doi.org/10.1145,/2908961.2931698

1169

Tobias Glasmachers
Institut fir Neuroinformatik,
Ruhr-Universitat Bochum
Bochum, Germany
tobias.glasmachers@ini.rub.de

L0 5 obbiob; < F1155

5 instances

®10-D

roportion of function+target pairs

2 3 4 5 6 7
loal0 of (# f-evals / dimension)

%p
Oo R

Figure 1: The aggregated results over all 55 func-
tions for different problem dimensions. See Figure
2 for a more detailed description.

The proposed Hybrid Multi-Objective Covariance Matrix
Adaptation Evolution Strategy (HMO-CMA-ES) consists of
the following components:

e BOBYQA [8] on a scalarized objective function as a

warm start,

steady-state multi-objective CMA-ES [5] in our version
with increasing population size (ss-MO-CMA-ES),

our version of CMA-ES with restarts on different scalar-
ized objectives (restart-CMA-ES), and

generational multi-objective CMA-ES [4] in our ver-
sion with restarts denoted as IPOP-MO-CMA-ES.

The bi-objective problem suite [9] of the COCO frame-
work consists of 55 classes of bi-objective functions fx :
R™ — R k € {1,...,55}, scalable to any input space
dimension n > 2. Common dimensions for evaluation are
n =5 and n = 20. The bi-objective functions are formed by
combining all 55 combinations of 10 single-objective func-
tions, representing different challenges such as high condi-
tioning number and multi-modality. Five differently param-
eterized instances of each problem are available for bench-
marking, resulting in a total of 275 optimization problems.
HMO-CMA-ES is evaluated on this benchmark suite.



2. THE HMO-CMA-ES ALGORITHM

In this section we describe the individual components,
their final integration in the HMO-CMA-ES algorithm, and
a rationale for the specific design choices. The source code
is available at https://sites.google.com/site/hmocmaes/.

2.1 BOBYQA as a Warm Start

BOBYQA is a well-known trust-region method by Michael
J. D. Powell [8]. It is well suited for uni-modal problems. It
(more exactly, its unconstrained and less advanced variant
NEWUOA) is a part of the HCMA algorithm for single-
objective optimization [7] that served as inspiration for this
work. Its role in HCMA is to solve simple convex-quadratic
problems at low cost in the initial phase. In the context
of multi-objective optimization we use BOBYQA for a fast
approach of the Pareto front. More specifically, we optimize
a linear aggregation function go(z) = afi(z) + (1 — a) f2(x)
where fi1 and f2 are the components of the bi-criteria ob-
jective function (the two objectives) and « € [0,1] is an
aggregation coefficient. We start BOBYQA with the initial
solution @init = 0 in the center of the suggested range for
all biobj-BBOB problems. In order to correct for a possible
mis-scaling of the objectives we normalize the components
of subsequent objective function evaluations:

fi(x) 1 - a) f2(@)

afl(winit) J2(@init)

The first run of BOBYQA stops after at most 5n func-
tion evaluations or if BOBYQA’s relative objective func-
tion improvement ratio fio; drops below 1073, The remain-
ing runs/restarts are launched with different values of « in
the following order: 0.5,0.0,1.0,0.95,0.9,0.85,...,0.05,0.0.
This chain represents a sweep along (convex parts of) the
Pareto front, hence the procedure yields a first rough ap-
proximation of the front. Further restarts are conducted
with a smaller stopping tolerance of fio; = 10~* to improve
the approximation. We also decrease the radius of the ini-
tial trust-region from 6 (a rather global search in [—5,5]™)
to 2 (a rather local search) as each restart with a new value
of « is initialized in the best solution of the previous run.
These settings for BOBYQA are designed for budgets of up
to 100n function evaluations. Most of these settings are ir-
relevant for HMO-CMA-ES, where BOBYQA is run only
for 10n function evaluations and hence performs only few
restarts within this very low budget.

2.2 Steady-state MO-CMA-ES with Increas-
ing Population Size

The initial runs of BOBYQA are expected to find a better-
than-random approximates of the Pareto front. We col-
lect all solutions generated by BOBYQA and apply non-
dominated sorting with the hypervolume metric as secondary
sorting criterion [4]. The five best solutions form the initial
population of the steady-state MO-CMA-ES [5], which is
started with an initial step size of o = % The population
size is increased by one every 50n iterations. This mecha-
nism achieves a fast approach and a good coverage of the
Pareto front. A very similar idea was introduced recently
in [1]. In addition we employ a crossover procedure with
probability 10%. It randomly selects two solutions x; and
x2 and generates an offspring a3 < z1 + a(x2 — 1) with
blending coefficient a ~ N(3, 1). The offspring inherits the
averaged step-size and covariance matrix from its parents.

go (@) +(
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2.3 Generational MO-CMA-ES with Restarts

We use a version of generational MO-CMA-ES [4] where
we double the population size (initially set to 10) after each
restart happening every 50n iterations of the algorithm. We
denote it as IPOP-MO-CMA-ES (the idea first appeared
in [6]). The initial step size is set to o = 2.

2.4 CMA-ES with Restarts

We apply CMA-ES with a new restart variant to a linear
aggregation of the objective function. In each restart, a new
aggregation coefficient « is sampled uniformly from [0, 1].
The first population consists of A = Amin = 50 individu-
als. At the i-th restart, the population size is sampled as
A )\min()\max//\min)b, where b is drawn from a uniform dis-
tribution on [0, 2] and Amax = Amin1.02°. This proceeding is
inspired by BIPOP-CMA-ES but with a far smaller increase
factor of 1.02 compared to 2 in standard BIPOP-CMA-ES.
We set the maximum number of iterations to 100 x 1.02%.

We had initially planned to use multiple BIPOP-CMA-ES
instances [2], each optimizing a different aggregated objec-
tive function. This approach would guarantee very good
performance for large budgets, but the initialization phase
of multiple BIPOP-CMA-ES takes a while and this would
negatively impact the anytime performance of the algorithm.
The above proposal of a restart CMA-ES with random ag-
gregation coefficient v acts as a replacement.

2.5 HMO-CMA-ES

The proposed Hybrid Multi-objective CMA-ES algorithm
is designed to achieve best anytime performance. It has
four phases, with a different set of algorithms running. If
multiple algorithms are active at the same time then they
are running in parallel, in a round-robin fashion.

We start with BOBYQA for the first 10n function evalu-
ations (phase 1). The best solutions of BOBYQA are used
to initialize the ss-MO-CMA-ES. This algorithm runs un-
til 1,000n function evaluations (phase 2). Then we launch
restart-CMA-ES to run in parallel to sssMO-CMA-ES (phase 3)
such that the best solution found by each run of restart-
CMA-ES is injected as a candidate solution for the next
iteration of ss-MO-CMA-ES. After 20,000n function evalu-
ations we also launch IPOP-MO-CMA-ES to run in parallel
to ss-MO-CMA-ES and restart-CMA-ES (phase 4). With a
probability of 10% a random solution from the current pop-
ulation of IPOP-MO-CMA-ES is injected into ss-MO-CMA-
ES. The role of ss-MO-CMA-ES is to fine-tune the hypervol-
ume metric. The three algorithms are running for 400, 000n
function evaluations each, comprising the total budget of
1.2 x 10%n function evaluations.

3. CPU TIMING

In order to evaluate the CPU timing of the algorithm, we
have run HMO-CMA-ES with restarts on the entire bbob-
biobj test suite for 1000n function evaluations. The C++
code (called from Matlab) was run on one core of Intel(R)
Core(TM) i5-4690 CPU @ 3.50GHz. The time per function
evaluation for dimensions 2, 3, 5, 10 and 20 equals 40, 37,
36, 39, and 51 microseconds, respectively.



4. RESULTS

Results of HMO-CMA-ES from experiments according to
[3] on the benchmark functions given in [9] are presented in
Figures 1, 2, 3, 4, and 5, and in Table 1.

For each problem instance, the performance of HMO-CMA-
ES is assessed in terms of the hypervolume metric [10] (to
be maximized), the Lebesgue measure of the points that are
a) dominated by at least one objective vector found by the
algorithm, and b) dominate a given reference point. This
hypervolume is assessed relative to a reference value, which
is the dominated hypervolume of a reference Pareto front
consisting of the best known set of objective vectors for this
problem. The task of maximizing the hypervolume is equiv-
alent to minimizing the difference between reference hyper-
volume and achieved hypervolume (to be minimized). The
reference hypervolume defines 58 target values for this differ-
ence, which are multiples of the reference hypervolume with
the factors {—10_47 —107*2, —107**, —10"*%, —1074%,
—107°%,0,1075,10749, ..., 100}. All results are reported in
terms of the fraction of reached target values. This normal-
ization makes the results roughly comparable across different
problem types.

Hence, if an algorithm finds a non-dominated front of ex-
actly the same quality as the best known, then it reaches 52
out of 58 targets (including 0). This corresponds to roughly
0.9~ % on the vertical axis of the plots used in this paper,
i.e., a curve stopping at around 0.9 suggest that the best
known approximation was reached. In most cases, the best
known approximation provided by the biobj-BBOB 2016 is
very close to the true best value of the Pareto front and thus
0.9 is about the maximum possible value one can reach. This
is often the case on uni-modal functions. However, on some
multi-modal functions (i.e., when at least one of the objec-
tives is multi-modal) the current best approximation can be
further improved and thus an algorithm can reach targets
with negative factors corresponding to better hypervolume
values than the reference of biobj-BBOB 2016. Indeed, the
introduction of negative targets was motivated by the fact
that the current known approximations are not the best pos-
sible ones in some cases.

Figure 1 shows the aggregated results over all 55 functions
for search space dimension n = 2, 3, 5,10, 20. The saturation
at a value of 0.9 can be well observed on 2-dimensional prob-
lems, where the best known hypervolume values are indeed
very close to the optimal ones. In this case, HMO-CMA-ES
solves most of the problems after about 10°n function eval-
uations, from where on the curves stagnate. The problems
become harder with n, hence more function evaluations are
typically needed to reach a similar average performance.

Table 1 shows the average runtime to reach given targets
on 5- and 20-dimensional problems. Figures 2, 3, 4 show
the empirical cumulative distribution of simulated (boot-
strapped) runtimes [3] for all 55 functions and all consid-
ered problem dimensions. Some functions can be associated
with a much higher variance in the results and with a faster
than linear growth of the complexity w.r.t. n. This is of-
ten the case for multi-modal functions, but sometimes also
appears for ill-conditioned problems. On some (often 20-
dimensional) problems the best known hypervolume value
can be improved, this happens when the curve crosses the
value of about 0.9.
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5. CONCLUSION

We have presented a hybrid algorithm for multi-objective
optimization, combining of a number of well-performing com-
ponents for single- and multi-objective optimization. We
showed that the proposed algorithm can solve almost all
biobj-BBOB problems. When large computational budgets
are considered it finds high quality solution sets for nearly all
combinations of problem type and search space dimension.
We attribute this robustness to the combination of different
optimizer components into a hybrid algorithm. The perfor-
mance relative to other multi-objective algorithms will be
known as soon as the results of the biobj-BBOB 2016 edi-
tion are available.

The algorithm has a set of hyperparameters, mostly start
and stop times (iteration numbers) encoded as multiples of
n. Better tuning of these would most probably improve its
performance. It may be possible to replace some of the hard
numbers with adaptive stopping criteria.

The algorithm can be outperformed on some functions
even by its own individual components (the price of hy-
bridization) or when a particular computational budget is
considered (the price for its good anytime performance). It
should be possible to considerably reduce these effects with
online prioritization of individual components depending on
their relative performance. However, this step is left for fu-
ture work.
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Table 1: Average runtime (aRT) to reach given targets, measured in number of function evaluations. For each function, the aRT and, in braces as
dispersion measure, the half difference between 10 and 90%-tile of (bootstrapped) runtimes is shown for the different target A f-values as shown
in the top row. #succ is the number of trials that reached the last target HV,c; + 10 °. The median number of conducted function evaluations
is additionally given in italics, if the target in the last column was never reached.
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Figure 2: Empirical cumulative distribution of simulated (bootstrapped) runtimes in number of ob-
jective function evaluations divided by dimension (FEvals/DIM) for the 58 targets {—107* —107%2
—10~*4 —-107*6,—-107%% —-1075,0,107°,107*%,107*8,...,107°1, 100} for functions fi to fis and all dimensions.

[10] T. Wagner, N. Beume, and B. Naujoks. Pareto-,
aggregation-, and indicator-based methods in
many-objective optimization. In Evolutionary
multi-criterion optimization, pages 742—756. Springer,
2007.
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Figure 3: Empirical cumulative distribution of simulated (bootstrapped) runtimes, measured in number of
objective function evaluations, divided by dimension (FEvals/DIM) for the targets as given in Fig. 2 for
functions fi7 to f3s and all dimensions.
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Figure 4: Empirical cumulative distribution of simulated (bootstrapped) runtimes, measured in number of
objective function evaluations, divided by dimension (FEvals/DIM) for the targets as given in Fig. 2 for
functions f37 to f55 and all dimensions.
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Figure 5: Empirical cumulative distribution of simulated (bootstrapped) runtimes, measured in number
of objective function evaluations, divided by dimension (FEvals/DIM) for the 58 targets {—107* —107*2,
—107%4,-107%%,-107*%,-107°,0,107°,10*°,107%8, ..., 10791, 10°} for all function groups and all dimensions.
The aggregation over all 55 functions is shown in the last plot.
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