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Abstract This paper proposes a self-adaptive penalty function and presents a penalty-
based algorithm for solving nonsmooth and nonconvex constrained optimization
problems. We prove that the general constrained optimization problem is equivalent
to a bound constrained problem in the sense that they have the same global solutions.
The global minimizer of the penalty function subject to a set of bound constraints
may be obtained by a population-based meta-heuristic. Further, a hybrid self-adaptive
penalty firefly algorithm, with a local intensification search, is designed, and its con-
vergence analysis is established. The numerical experiments and a comparison with
other penalty-based approaches show the effectiveness of the new self-adaptive penalty
algorithm in solving constrained global optimization problems.
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1 Introduction

A penalty technique transforms the constrained optimization problem into a sequence
of unconstrained subproblems, in a way that the sequence of solutions of the uncon-
strained subproblems converges to the optimal solution of the original constrained
problem [1]. The technique is simple to implement and takes advantage of existing
and powerful unconstrained optimization methods. However, defining a strategy to
initialize and update the penalty parameter is not an easy task. To address the con-
cerning issue related to setting the penalty parameter values within a penalty-based
algorithm, a new self-adaptive penalty function is derived.

This paper illustrates the behavior of a penalty technique that relies on a self-
adaptive penalty function, to solve constrained global optimization (CGO) problem:s.
To promote convergence to a global optimal solution, the resulting bound constrained
global optimization (BCGO) problems are solved by well-known population-based
meta-heuristics. Although they have been implemented with different constraint han-
dling techniques for solving CGO problems, mainly penalty-based methods [2-6],
this study shows that the proposed self-adaptive penalty technique, when combined
with the meta-heuristics, is also very effective in solving CGO problems. In particular,
we analyze the performance of the firefly algorithm (FA) [7] when combined with
the self-adaptive penalty technique. FA is a swarm intelligence-based algorithm that
became very popular over the last decade. Several variants of the FA [8—11], including
hybrid approaches [12,13], and applications have been recently reported in the liter-
ature [14-16]. The effect of the control parameters on the performance of the FA has
been studied in [ 17-19]. The main motivation for using the FA, besides being one of the
most recent meta-heuristics, is related to its success when solving practical and com-
plex problems [2,20-25]. Although other adaptive penalty-based functions have been
recently combined with stochastic population-based global optimizers [3,4,26-28],
our proposal is simpler to implement, and the convergence of the algorithm is sup-
ported by the theoretical results. The authors in [3] construct a parameter-free penalty
function. The therein proposed adaptive penalty gives the objective function value
alone if the point is feasible, and combines the sum of constraint violation with either
the objective value or an upper bound of the global minimum if the point is infeasible.
They prove that the CGO and the BCGO problems, based on their adaptive penalty
function, have the same global minimizers and present further theoretical results based
on the structure of the population-based differential evolution (DE) algorithm [29]. In
[4], the adaptive penalty method (APM) investigated in [26] is extended and applied
with the DE. The authors in [26] use information from the population, such as the
average of the objective function values and the level of violation of each constraint,
at each iteration, to define the penalty parameter. In [27,28], the normalized objective
function value and a sum of the normalized constraint violations are combined to
define a modified fitness value. In both papers, a real coded genetic algorithm (GA) is
used in the adaptive penalty algorithm. No theoretical convergence results are supplied
in the last-mentioned papers [4,26-28].

Our contribution goes beyond the self-adaptive penalty function proposal. First,
we prove that the CGO and the BCGO problems, based on the proposed self-adaptive
penalty function, are equivalent in the sense that they have the same global minimizers.
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A selected set of meta-heuristics, the FA, a DE strategy with self-adaptive control
parameters (jJDE) [30], the particle swarm optimization (PSO) algorithm [31,32], an
evolution strategy with covariance matrix adaptation (CMA-ES) [33] and the artificial
bee colony (ABC) algorithm [34] are used to solve the BCGO problem. The issue
related to the adequacy of the computation of the parameters required to construct
the self-adaptive penalty function in a population environment is addressed. Second,
in the context of the FA, we provide a hybrid variant by using a local intensification
procedure. The convergence analysis of the algorithm that takes into consideration the
structure of the FA and the properties of the proposed self-adaptive penalty function
is established.

The paper is organized as follows. Section 2 presents the new self-adaptive penalty
function, Sect.3 elaborates on the computation of the penalty in a population-based
environment and Sect.4 details the new hybrid self-adaptive penalty FA. Then, the
numerical experiments are shown in Sect. 5, and we conclude the paper in Sect. 6.

2 Self-Adaptive Penalty Function

This study aims to propose a self-adaptive penalty framework for solving a CGO
problem in the following form

min  f(x) subjectto g(x) <0, €))
xeXCR"

where f : R” — R and g : R” — R? are continuous possibly nonlinear functions
mX:={xeR": —co <l <x3 <uy <oo,s =1,...,n} (acompact set) and
the feasible set is defined by S := {x € X : g;(x) <0, j =1,..., p}. Let x* be a
global minimizer to the problem (1) and let f* = f(x*) be the global minimum. The
feasible set S € X is assumed to be nonempty with a positive measure. Problems
with equality constraints #(x) = 0 can be reformulated into the above form using
h(x) — & <0and —h(x) — 8 <0, where § is a small positive tolerance. Since we do
not assume that the functions f, g;, j =1, ..., p are differentiable, a derivative-free
technique that does not assume convexity and differentiability is required for solving
the problem (1).

The CGO problem (1) can be formulated as a BCGO problem with an objective
penalty function that is related to both f and the constraint violation. Thus, the prob-
lem (1) is equivalent to

e P @
in the sense that they have the same solutions, provided that the objective penalty
function ¢ satisfies some properties [3].

In this study, the main goal is to derive a penalty function, that is self-adaptive, in the
sense that the constraint violation weights, also considered as penalty parameter values,
are not provided by the user but rather they are computed using information gathered
from the violated constraints at the current point. Furthermore, the objective function
and the constraint violation values are normalized taking into consideration reference
values of the objective function and constraints achieved in the search space of the
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problem. The description of the self-adaptive penalty function follows. The objective
function value f at each point x is normalized making use of the two parameters
FMin = min,ey f(x) and fM* := max,cx f(x) in a way that the new fitness F is
computed by:

fl) — fm
The violation of each constraint j, at each point x of the search space X, is given by
max{g;(x), 0}, and the total violation is the sum of the p violations:

F(x) 3

P
T(x) =) max{g;(x), 0}, )

j=1

which is zero if x € S (a feasible point) and positive if x ¢ S. However, to scale
the constraint violation to the same order of magnitude as the new fitness F, each
constraint violation is normalized using the following expression:

max{g;(x), 0}
max ’
J

max

Vix) = where g = xrél)a(lics {max{g./ (x), O}} 5

is the largest value for the violation of the constraint j for all x € X\S, being the
subset X\S the relative complement of S in X. Finally, the penalty function to be
minimized is as follows:

F(x), ifx e,
p
F(z) + l Z Viorj, ifx € X\Sand f(x) < f(2),
$(x) = Pio (6)
P
F(x) + % Y Vi, ifx € X\Sand f(x) > f(2),
j=1

where 7 € S is a fixed point such that f(z) > f* and each weight r; is defined by the
proportion of the search space X that violates the constraint g;:

L |xeX:gj(x)>0|
Eh x| ’

j=1,...,p. @)
The next results show that problems (1) and (2) are equivalent, i.e., they have the
same global minimizers.

Theorem 2.1 Let x* € S be a global solution to the problem (1) and let z € S be
such that f(z) > f(x*). Then, x* is a global solution to the problem (2), where ¢ is
the penalty function defined in (6).
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Proof Let x* € S be a global solution to the problem (1). By definition, we have
f(x*) < f(x) forall x € S. Hence, for all x € S, we get:

_ ey o fe) -

fmax _ fmin - fmax _ fmin
We now consider the case when x € X\S. Assuming that (a) f(x) < f(z), we
have ¢(x*) = F(x*) < F(z) < F(2) + %2;’:1 Vi(x)rj = ¢(x), since V; and

¢ (x*)

=¢ ).

r; are positive, f(x*) < f(z) and using the definition (6). Now, assuming that (b)

f() > f(o). weget

A

1 14
p(x*) = F(x*) < F(z) < F(x) < F(x) + 5 D Vir = ¢x),
j=1

, and therefore, ¢ (x™) ¢(x) for all x € X, i.e., x* is a global solution to the
problem (2). O

IA

Lemma 2.1 If x* is a global solution to the problem (2), where ¢ is the penalty
function defined in (6), then x* is a feasible point for the problem (1).

Proof By contradiction, we assume that x* € X\S. When f(x*) < f(z) and
z € S we get, from (6), p(x*) = F(z) + %27:1 Vix*)rj > F(z) = ¢(2);
on the other hand, when f(x*) > f(z), we obtain the relation [using (6)]
o(x*) = F(x*) + % ;7:1 Vi(x*)rj > F(x*) > F(z) = ¢(z), which con-
tradict the definition of a global solution to the problem (2). Therefore, x* € .

]

We are now able to establish the reciprocal of Theorem 2.1.

Theorem 2.2 Let x* € X be a global solution to the problem (2), where ¢ is the
penalty function defined by (6). Then, x* is a global solution to the problem (1).

Proof By Lemma 2.1 x* € § C X. We have F(x*) = ¢ (x™) < ¢(x) forall x € X,
and in particular, for all x € S, we have F(x*) < F(x), which implies f(x*) < f(x).
Therefore, x* is a global solution to the problem (1). O

3 Solving the BCGO Problem

The present penalty method aims to penalize the inequality constraints violation of
the problem (1) while the bound constraints are always satisfied when solving (2).
According to the Theorems 2.1 and 2.2, it is sufficient to find a global solution to the
problem (2), that is, a global minimizer of ¢ (x) in X. To solve the BCGO problem,
the meta-heuristics FA [7,9,15], jDE [30], PSO [31,32], CMA-ES [33] and ABC [34]
have been selected. Since they are population-based algorithms, we now show how to
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adequate the computation of parameters f™", fMaX £ (z), gMax

; andrj,j=1,...,p,
shown in (3), (5), (6) and (7), to a technique that handles a population of solutions at
each iteration.

Let X := {x,l, ..., x;'} represent the population of the m < 400 current points
at iteration k, where x,i e R",i =1, ..., m. To compute the normalized fitness F, as
defined in (3), at each point x of the population, the parameters f min - — min,e x; f(x)
and f™* := max,cx, f(x) are required, where we note that the point with the lowest
function value will have F(x) = 0 and the point with largest objective function
value will have F(x) = 1. To compute the normalized violation of the constraint
J, the parameter g;nax ‘= MaXyex, {max{g i (x), 0}} is defined as the largest value
for the violation of the constraint j attained at all points in X;. The reference point
z is the feasible point with the lowest objective function value found so far. If the
population has no feasible points, f(z) is initially and temporarily set to f™¥, so
that f(x) < f(z) forall x € Xy and F(z) = 1. The value of f(z) is updated only
when the first feasible point is encountered. Noting that, at each iteration k&, the set
of m generated trial points is represented by Ty := {tkl, ..., "}, if the generated Ty
contains feasible points, the one with least function value, say f (t,i), is compared
with f(z) and we set f(z) = f(t,i) if f(t,i) < f(z); otherwise f(z) is not updated.
Similarly, f(z) is maintained to the next iteration if there is no feasible points in
the trial population. Finally, each weight/penalty parameter r; is iteratively computed
asrj = (}x € Xy :gj(x) > O|) /m (j = 1,..., p) and represents the proportion
of points in the population that violate the constraint g;. Thus, a constraint that is
violated by a larger set of points of the population than any other will have a larger
weight.

4 Hybrid Self-Adaptive Penalty FA for CGO

This section details the algorithm that implements the self-adaptive penalty concept,
while using the meta-heuristic FA to compute the solution of the BCGO problem
(2) (see Algorithm 1. This is a hybrid FA in the sense that a local intensification
procedure based on a typical DE mutation operator [29] is implemented aiming to
exploit the region around the points of the population. The intensification procedure
starts by applying a mutation strategy to the position of the best firefly, x!, where

qb(xl) < ¢(xi),i = 2,...,m, componentwise with probability p,,, to create the
mutant best point, v! = x! + Fj, (x/t — x™2), where i and i, are two different indices
randomly selected fromthe set {2, ..., m} and F;, > 0is areal parameter. A projection

onto X is carried out if necessary, v' and x! are compared and the preferred point
is selected as new x!. Here, the preferred point is the one that has the smallest f
value if both are feasible; otherwise is the point that has the smallest violation. The
DE/best/1 mutation is then applied to the remaining points of the population, v/ =

x'+F, (x —x®),i =2,..., m, componentwise with probability p,,, where F, > 0
is a real parameter, and i; and i are two different indices randomly chosen from the
set{l,...,i—1,i+1,...,m}. The mutant v' and x' are compared and the preferred

point is maintained to the next iteration.
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Algorithm 1: Hybrid self-adaptive penalty FA

Data: kmax. €, 1, m, f*

Set k = 1. Randomly generate x,’; € X,i=1,...,m,evaluate ¢ and rank fireflies (from lowest to
largest ¢);
while (| /* — f(x))| > € or ©(x}) > n) and k < kmax do
forall the x,’c such that i =2,...,mdo
forall the x/ such that j=1,....i —1do

‘ Move firefly i toward firefly j;
Set t,i = Project x,i onto X;
Based on X U T} evaluate ¢;
forallthei =1, ..., m do
if ¢(t1) < ¢(x}) then

‘ Set x},’c_‘_1 = t,’c;

else

‘ Set Xli-H =}

Based on X evaluate ¢ and rank fireflies;
Invoke the local intensification procedure, evaluate ¢ and rank fireflies;
Setk =k +1;

For the convergence analysis of the Algorithm 1, we follow the methodology pre-
sented in [3]. Attending to the properties of the FA, and the way the penalty function
¢ is defined, we can establish the following results.

Theorem 4.1 Let X be the current population of m points at iteration k, Ty be the
set of trial points at iteration k, and X1 be the population with the points selected
for the next iteration k 4+ 1. Then f(zx) > f(zk+1), where zj is the feasible point with
the lowest function value in the set Xy and zj+1 is the feasible point with the lowest
function value found in Ty. Furthermore, ¢ (zx) < ¢(t]i),f0r all infeasible t,i e Tx.

Proof Let z; be the best feasible solution of X;. Obviously, z; will never be replaced
by any infeasible point of 7;. We assume now that there exists a feasible point t,i e Ty
such that ¢ (}) < ¢ (zx). Then,

¢(t) = F(t)) < F(z) = ¢(z) implies (1) < f(zx), where f™" and ™
(for the definition of fitness F) are selected from the set X; U 7. We conclude that
flzi) > f (t,i) > f(zk+1). However, if the feasible point t,i € T does not satisfy
P(1) < ¢(zi), then (1) = F(t;) > F(zx) = ¢(zx) which implies f (1) > f(zx)
and f(zk+1) = f(zk). In both cases, f(zx) > f(zk+1). We consider now the case
where t,i € Ty is infeasible. We analyze both cases: (a) f (t,i) < f(zx)and (b) f (t,i) >
f(zk). In case (a), assume that ¢(t,i) < ¢ (zx) which implies

1< :
Fa+ -3V, (i) ry < Fa ®)

j=1

since t,i is infeasible and f (t,i) < f(zx) [see (6)]. However, the last condition in (8) is a
contradiction because the second term on the left hand side of the equation is positive.
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. . 1 .
When in case (b), we assume that ¢ (#;) < ¢ (zx), we get F(t;) + — Z‘;:l Vit)r; <
p

F (zx), and therefore,

A N fe = f(d)
;Zvj(tk)rj < F(z) — F(%) = Tpmax _ pmin 0

j=1

which is a contradiction. Hence, we must have ¢ (zx) < ¢ (t,i) for all infeasible points
t Ii e Ty. O

In the next theorem, we prove that the sequence { f (zx)} converges and the limit is
the greatest lower bound, or infimum, f*.

Theorem 4.2 Let 7 be the feasible point with the lowest objective function value
obtained at iteration k. Then, klim fz) = f*
—> 00

Proof By Theorem 4.1, { f(zx)} is a monotonically decreasing sequence. Since f*
is the infimum of the sequence, then for all § > 0, f* + § is not an infimum of the
sequence. Hence, there exists K = K (§) € N, such that

P8 < ff = fla) < flag) < f7+38

for all k > K, meaning that f(zx) — f* ask — oo. O

In the Algorithm 1, to select between the current and the trial positions, both penalty
function values ¢(x,i) and ¢(t,i) are compared. When both x,i and t,i are feasible,
the point with the lowest f wins [recall (6) and that parameters ™" and f™® are
computed based on the set X; U T]. On the other hand, when x,i and t,i are infeasible,
the selection is determined by their constraint violation and F values combined in the
penalty ¢. However, when x,i is feasible and t,i is infeasible, the probability that the
trial t,i is selected over x,i as the current point for the next iteration k£ 4+ 1 could be
determined.

Theorem 4.3 Let x,i € Xg, where Xy is the current population at iteration k, and
t,i € Ty, where Ty is the set of trial points at iteration k, be such that x,i is feasi-
ble and t,i is infeasible. Assume that there exists 0 < r < 1 such that eventually
ri > 1 for j = 1,..., p. Then, the probability of selecting t,i over x,i is zero,

1 ) .
ie, Pr [; Zle Vitr; < F(xp) — F(zk)i| =O0forrj,j =1,...,p, that sat-
isfyrj >r.
Proof Assume that t,i € Ty is almost always selected when compared with a feasible

xi € Xp,ie., ¢(t) < ¢(x}). Hence, () if £(#)) < f(zx), we have (1)) = F(z) +
X(t]) < ¢(x}) = F(x}) which implies

0<% (t,é) <F (x,’() —F(zx) <1, ©)
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. 1 .
where for simplicity X"(#;) = — le Vi(t)rj > 0. On the other hand, (b) if
p

F@) > fzr), we get (1) = F(t)) + £"(t)) < ¢(x}) = F(x}) yielding

0<x" (i) < F(af) = F (i) < F(x) - Feo =1. (10)

We note that in both (9) and (10), f(x,i) — f(zx) > 0, provided that x,i # 7x. We
now study the probability of X" (t}() < F (x,’{) — F(zx) being held. We assume that
the trial point Tk’ is a random variable with realizations t,i and that Z”(Tkl) increases
uniformly away from the feasibility. Since F (x,’{) — F(zx) is a fixed number in the
range (0, 1], Pr [Z”(Tki) < F(x,i) — F(zk)] > 0 holds for (9) and (10). The larger
the F(x;) — F(zy) is, the larger the probability is. However, this probability also
depends on E"(Tk"). By contradiction, we assume that there exists 0 < 7 < 1 such

1 ‘ .
that Pr [E j.’zl Vi(THrj < F(x}) — F(zk)i| > 0,whenrj, j =1,..., p satisfy

rj > r. This means that

1 . .
;Z i (i) < F(x) = Fo forrj =7 j=1.....p. (D)
However, there certainly exists a value Tki = t,i, such that for r;, j = 1,...,p
1 . .
satisfying r; > 7, — Z Vi(trj = F(x;) — F(zx), which contradicts (11). O
j=1

We now consider the situation when x,i is infeasible and the trial t,i is feasible and
analyze the probability that the current x; is selected over ¢, as the current point for
the next iteration k + 1.

Theorem 4.4 Let x,i € Xk, where Xy is the current population of m points at iteration
k, and t,i € Tk, where Ty, is the set of trial points at iteration k, be such that x,’( is
infeasible and t;, is feasible. Then, there exists 0 < 7 < 1 such that the probability of

. . 1 . .
selecting x; over t, is zero, i.e., Pr |:— 257:1 Vilxprj < F(t) — F(zk)] = 0 when
p

ri.j=1,..., psatisfyr; > r.

Proof Assume that x,i € Xy is almost always selected when compared with a feasible
tp € T, which means'that q)(x}() < ¢(t,’c).. When (g) f&p) = fz), o(xp) =
F(zi) + 2"(xp) < ¢(tp) = F(tp) and X"(x;) < F(t;) — F(zx) is obtained. When
®) fxp) > [z d(x) = F(xp) + B"(x)) < ¢(t)) = F(t}) implies T"(x}) <
F(ty) — F(xp) or X"(xp) < F(ty) — F(zp).

Assuming that the trial point 7} and f(7}) are random variables with realiza-
tions #; and f(t;), respectively, we have that F(T}) — F(zx) is bounded (since
t; is feasible, f(#;) is bounded and f(z) is fixed). Thus, there exists a set of
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values Tki = t,’; such that E”(x,i) < F (t,i) — F(z) holds, which means that
Pr[="(x}) < F(T{) — F(zx)] > 0. However, there certainly exists 0 < 7 < 1

1 . .
such that — Z Vi(x)rj > F(t) — F(z) holds for rj, j = 1,..., p that sat-
» . . A

j=1
1 . .
isfy r; > 7, implying that Pr |:; Z;’:l Vj(x,’()rj < F(Tk’) — F(zk)} = 0 for
rizr,j=1,...,p. O

5 Numerical Experiments

In this section, the performance of the self-adaptive penalty technique when solving
a benchmark set of CGO problems is investigated. Unless otherwise stated, we set
m = 50. In the context of defining the reference point z and the value of the penalty
in (6), a point x is considered feasible if X (x) < le—8.

First, we aim to analyze the effectiveness of the technique when using a meta-
heuristic to compute a global minimizer of the penalty ¢ (x) in X, as defined by
the BCGO problem (2). The FA, jDE, PSO, CMA-ES and ABC meta-heuristics are
tested, using the parameter values as suggested in the papers [21,30,32-34]. For this
experiment, the set g01-g13 of the g-collection' is used, noting that problems g03,
205, gl11 and g13 have equality constraints and the tolerance § = le—4 is used. In
these comparisons, we stop the algorithms after 200,000 function evaluations. The
results are summarized in Table 1, where ‘average’ and ‘SD’ represent the average
and the standard deviation of the function values obtained by the algorithms after 20
runs. The best known optimal solutions, ‘ f*’, are displayed in Table?2. Best results
(the wins) are ‘Bold’, and ties are in the ‘italic’ style. From the table, it is possible to
see that the FA has a larger number of wins than the others in both criteria. Overall,
the self-adaptive penalty technique, with simple and easy to code meta-heuristics for
solving the BCGO problem, is effective in finding global optimal solutions to CGO
problems.

Second, we aim to compare the hybrid self-adaptive penalty FA with other algo-
rithms available in the literature. Three recently proposed adaptive penalty-based
stochastic global optimizers [3,4,27] are used. When invoking the local intensifi-
cation search in the FA, some parameters have been chosen to be problem dependent,
namely p,,, Fp and F,, with the goal of giving the best performances. To compare our
results with those reported in [3] (an adaptive penalty-based DE algorithm), we stop
the algorithm after 50,000 function evaluations (as indicated in [3]). The results are
summarized in Table?2, where ‘bestg’, ‘worstg’ and ‘SDpg’ represent the best error
value, fpest — /™, the worst error and the standard deviation of the error values, based
on 100 runs, respectively. Although the results produced by our algorithm are satis-
factory, they are not superior to those reported in [3] except for problems gO1 and g13,
being g12 a tie. A larger number of function evaluations would certainly be required

1 Liang et al. [35].
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for some problems. While the local search has provided good quality solutions, it has
raised the computational effort.

When comparing our results with those produced by DUVDE + APM in [4] (the
APM with dynamic use of DE variants), the subset g01—-g11 is used. The results are
summarized in Table 3, where the ‘best’, the ‘average’ and the ‘SD’ of the solutions
obtained in 20 independent runs are shown. The algorithms terminate after 350,000
function evaluations. The conclusions are that our algorithm is able to produce com-
parative and high-quality solutions when a larger number of evaluations are allowed.

Table 4 shows the results obtained after 50 runs, produced by our algorithm when
solving the set g01-g13 withm = 100 and a maximum of 500,000 function evaluations
(as in [27], where a self-adaptive penalty-based GA, is used). The results of our
study are in general superior to those reported in [27] and we reiterate the previous
conclusions.

Now, we compare our algorithm with a modified ABC algorithm that uses Deb’s
rules consisting of three simple heuristic rules for constraint handling [36]. The follow-
ing conditions are considered: m = 40, 30 runs and a maximum of 24,0000 function
evaluations (like in [36]). From the results in Table35, it is possible to conclude that
the hybrid self-adaptive penalty FA performs similarly to the modified ABC on nine
problems, is better on g06 and g13 and is worse on g05 and g10.

Finally, a set of 20 problems available in http://www.ime.usp.br/~egbirgin/> is used. We
aim to compare the herein proposed hybrid self-adaptive penalty FA with other penalty-
type approaches. The comparison involves the results presented in [38], where an
augmented Lagrangian framework is combined with a meta-heuristic, known as artifi-
cial fish swarm algorithm, and those reported in [39], where a nondifferentiable exact
penalty function framework is implemented with the deterministic DIRECT algorithm.
The results are summarized in Table 6, where ‘best’ is the best solution found among
the 30 runs, ‘median’ is the median of the 30 solutions and ‘n.f.e.(b)’ is the number
of function evaluations to reach the value ‘best’. The solution, ‘sol.’, the number of
function evaluations, ‘n.f.e.’, reported in [39] and the best known solution available
in the literature, ‘ f*’, are also shown in the table. When we compare our results with
those in [38], we conclude that the quality of the obtained solutions is comparable
although a larger number of function evaluations are needed to reach those solutions.
On the other hand, the quality of our solutions is superior to the one displayed by the
penalty-based DIRECT algorithm [39].

6 Conclusions

We present a new self-adaptive penalty function that aims to penalize solutions, that
violate the constraints of the problem, and is user-independent in the sense that penalty
parameter values are set automatically by the information gathered from the violated
constraints at each iteration. We establish the existence of an equivalence between the
CGO problem and the BCGO problem with the self-adaptive penalty objective. The
paper also shows the practical performance of a set of well-known meta-heuristics

2 Birgin et al. [37].
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when solving the BCGO problem by demonstrating that they are effective in con-
verging to the global solutions. Due to the superior performance of the recent FA
meta-heuristic, the paper proposes a hybrid FA aiming to enhance the quality of
the solutions. The convergence analysis of the algorithm has also been established.
With the numerical experiments carried out with two sets of benchmark problems,
we demonstrate that the proposed self-adaptive penalty method is effective in solving
CGO problems. Future developments will be focused on solving higher dimensional
optimization problems and reducing the computational effort in terms of function
evaluations.

Acknowledgements The authors would like to thank the referees, the Associate Editor and the Editor-in-
Chief for their valuable comments and suggestions to improve the paper. This work has been supported by
COMPETE: POCI-01-0145-FEDER-007043 and FCT—Fundacao para a Ciéncia e Tecnologia within the
Projects UID/CEC/00319/2013 and UID/MAT/00013/2013.

References

1. Fiacco, A.V., McCormick, G.P.: Extensions of sumt for nonlinear programming: equality constraints
and extrapolation. Manag. Sci. 12(11), 816-828 (1966)

2. Gandomi, A.H., Yang, X.-S., Alavi, A.H.: Mixed variable structural optimization using firefly algo-
rithm. Comput. Struct. 89(23-24), 2325-2336 (2011)

3. Ali, M.M., Zhu, W.X.: A penalty function-based differential evolution algorithm for constrained global
optimization. Comput. Optim. Appl. 54(3), 707-739 (2013)

4. Silva, E.K., Barbosa, H.J.C., Lemonge, A.C.C.: An adaptive constraint handling technique for differ-
ential evolution with dynamic use of variants in engineering optimization. Optim. Eng. 12(1-2), 31-54
(2011)

5. Petalas, Y.G., Parsopoulos, K.E., Vrahatis, M.N.: Memetic particle swarm optimization. Ann. Oper.
Res. 156, 99-127 (2008)

6. Collange, G., Delattre, N., Hansen, N., Quinquis, I., Schoenauer, M.: Multidisciplinary optimization
in the design of future space launchers. In: Breitkopf, P., Coelho, R.F. (eds.) Multidisciplinary Design
Optimization in Computational Mechanics, pp. 487-496. Wiley, New York (2010)

7. Yang, X.-S.: Firefly algorithms for multimodal optimization. In: Watanabe, O., Zeugmann, T. (eds.)
Stochastic Algorithms: Foundations and Applications, Lecture Notes in Computer Sciences, vol. 5792,
pp. 169-178. Springer, Berlin (2009)

8. Fister, I, Fister Jr,, I., Yang, X.-S., Brest, J.: A comprehensive review of firefly algorithms. Swarm
Evolut. Comput. 13, 34-46 (2013)

9. Yang, X.-S.: Firefly algorithm, stochastic test functions and design optimization. Int. J. Bio Inspir.
Comput. 2(2), 78-84 (2010)

10. Yu, S., Yang, S., Su, S.: Self-adaptive step firefly algorithm. J. Appl. Math. Article ID 832718, 8 pp
(2013)

11. Wang, H., Wang, W., Sun, H., Rahnamayan, S.: Firefly algorithm with random attraction. Int. J. Bio
Inspir. Comput. 8(1), 3341 (2016)

12. Farahani, ShM, Abshouri, A.A., Nasiri, B., Meybodi, M.R.: Some hybrid models to improve firefly
algorithm performance. Int. J. Artif. Intell. 8(S12), 97-117 (2012)

13. Guo, L., Wang, G.-G., Wang, H., Wang, D.: An effective hybrid firefly algorithm with harmony search
for global numerical optimization. Sci. World J. Article ID 125625, 9 pp (2013)

14. Li, H., Ye, C.: Firefly algorithm on multi-objective optimization of production scheduling system. Adv.
Mech. Eng. Appl. 3(1), 258-262 (2012)

15. Yang, X.-S., He, X.: Firefly algorithm: recent advances and applications. Int. J. Swarm Intell. 1(1),
36-50 (2013)

16. Yang, X.-S., Hosseini, S.S.S., Gandomi, A.H.: Firefly algorithm for solving non-convex economic
dispatch problems with valve loading effect. Appl. Soft Comput. 12(3), 1180-1186 (2012)

17. Cheung, N.J., Ding, X.-M., Shen, H.-B.: Adaptive firefly algorithm: parameter analysis and its appli-
cation. PLoS One 9(11), e112634 (2014)

@ Springer



J Optim Theory Appl (2017) 174:875-893 893

18.

19.

20.

21.

22.

23.

24.

25.

26.

27.

28.

29.

30.

31.

32.

33.

34.

35.

36.

37.

38.

39.

Wang, H., Zhou, X., Sun, H., Yu, X., Zhao, J., Zhang, H., Cui, L.: Firefly algorithm with adaptive
control parameters. Soft Comput. (2016). doi:10.1007/s00500-016-2104-3

Cheung, N.J., Ding, X.-M., Shen, H.-B.: A non-homogeneous firefly algorithm and its convergence
analysis. J. Optim. Theory Appl. 170(2), 616-628 (2016)

Baykasoglu, A., Ozsoydan, F.B.: An improved firefly algorithm for solving dynamic multidimensional
knapsack problems. Expert Syst. Appl. 41(8), 3712-3725 (2014)

Costa, M.F.P,, Rocha, A.M.A.C., Francisco, R.B., Fernandes, E.M.G.P.: Heuristic-based firefly algo-
rithm for bound constrained nonlinear binary optimization. Adv. Oper. Res. Article ID 215182, 12 pp
(2014)

Costa, M.E.P,, Rocha, A.M.A.C., Francisco, R.B., Fernandes, EXM.G.P.: Firefly penalty-based algo-
rithm for bound constrained mixed-integer nonlinear programming. Optimization 65(5), 1085-1104
(2016)

Sayadi, M.K., Hafezalkotob, A., Naini, S.G.J.: Firefly-inspired algorithm for discrete optimization
problems: an application to manufacturing cell formation. J. Manuf. Syst. 32(1), 78-84 (2013)
Srivatsava, P.R., Mallikarjun, B., Yang, X.-S.: Optimal test sequence generation using firefly algorithm.
Swarm Evolut. Comput. 8, 44-53 (2013)

Alb, M., Alotto, P, Magele, C., Renhart, W., Preis, K., Trapp, B.: Firefly algorithm for finding optimal
shapes of electromagnetic devices. IEEE Trans. Magn. 52(3), 1-4 (2016)

Barbosa, H.J.C., Lemonge, A.C.C.: An adaptive penalty method for genetic algorithms in constrained
optimization problems. In: Iba, H. (ed.) Frontiers in Evolutionary Robotics, pp. 9-34. I-Tech Education
and Publishing, Austria (2008)

Tessema, B., Yen, G.G.: A self adaptive penalty function based algorithm for constrained optimization.
In: IEEE Congress on Evolutionary Computation, pp. 246-253 (2006)

Tessema, B., Yen, G.G.: An adaptive penalty formulation for constrained evolutionary optimization.
IEEE Trans. Syst. Man Cybern. A Syst. Hum. 39(3), 565-578 (2009)

Storn, R., Price, K.: Differential evolution—a simple and efficient heuristic for global optimization
over continuous spaces. J. Glob. Optim. 11(4), 341-359 (1997)

Brest, J., Greiner, S., Boskovié, B., Mernik, M., zumer, V.: Self-adapting control parameters in differ-
ential evolution: a comparative study on numerical benchmark problems. IEEE Trans. Evol. Comput.
10, 646-657 (2006)

Kennedy, J., Eberhart, R.: Particle swarm optimization. In: Proceedings of 1995 IEEE International
Conference on Neural Networks, pp. 1942—1948. Perth, Australia (1995)

Ali, M.M., Kaelo, P.: Improved particle swarm algorithms for global optimization. Appl. Math. Comput.
196(2), 578-593 (2008)

Hansen, N., Ostermeier, A.: Completely derandomized self-adaptation in evolution strategies. Evol.
Comput. 9(2), 159-195 (2001)

Karaboga, D., Basturk, B.: A powerful and efficient algorithm for numerical function optimization:
artificial bee colony (ABC) algorithm. J. Glob. Optim. 39(3), 459471 (2007)

Liang, J.J., Runarsson, T.P., Mezura-Montes, E., Clerc, M., Suganthan, P.N., Coello Coello, C.A., Deb,
K.: Problem definitions and evaluation criteria for the CEC 2006 special session on constrained real-
parameter optimization. Technical Report, Nanyang Technological University, September 18, 2006
Karaboga, D., Akay, B.: A modified Artificial Bee Colony (ABC) algorithm for constrained optimiza-
tion problems. Appl. Soft Comput. 11(3), 3021-3031 (2011)

Birgin, E.G., Floudas, C.A., Martinez, J.M.: Global minimization using an augmented Lagrangian
method with variable lower-level constraints. Technical Report MCDO121206, January 22, 2007
Costa, M.F.P, Rocha, A.M.A.C., Fernandes, E.M.G.P.: An artificial fish swarm algorithm based hyper-
bolic augmented Lagrangian method. J. Comput. Appl. Math. 259(Part B), 868-876 (2014)

Di Pillo, G., Lucidi, S., Rinaldi, F.: An approach to constrained global optimization based on exact
penalty functions. J. Glob. Optim. 54(2), 251-260 (2012)

@ Springer


http://dx.doi.org/10.1007/s00500-016-2104-3

	Theoretical and Practical Convergence of a Self-Adaptive Penalty Algorithm for Constrained Global Optimization
	Abstract
	1 Introduction
	2 Self-Adaptive Penalty Function
	3 Solving the BCGO Problem
	4 Hybrid Self-Adaptive Penalty FA for CGO
	5 Numerical Experiments
	6 Conclusions
	Acknowledgements
	References




