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Abstract

In this paper we propose a new genetic algorithm specifically based on mutation and
selection in order to maximize a fitness function. This mutation—selection algorithm
behaves as a gradient algorithm which converges to local maxima. In order to obtain
convergence to global maxima we propose a new algorithm which is built by randomly
perturbing the selection operator of the gradient-like algorithm. The perturbation is
controlled by only one parameter: that which allows the selection pressure to be governed.
We use the Markov model of the perturbed algorithm to prove its convergence to global
maxima. The arguments used in the proofs are based on Freidlin and Wentzell’s (1984)
theory and large deviation techniques also applied in simulated annealing. Our main
results are that (i) when the population size is greater than a critical value, the control of
the selection pressure ensures the convergence to the global maxima of the fitness function,
and (ii) the convergence also occurs when the population is the smallest possible, i.e. 1.
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1. Introduction

We are interested in maximizing a fitness function f defined by f: E — [1, c0), where E
is a finite set. In many industrial engineering problems, the objective function has an obvious
lower boundary. For instance, in reliability design problems the objective function (which is
often the reliability of a system) is a positive function (see, e.g. [14]). Thus, in order to obtain
an ad hoc fitness function f taking its values in the interval [1, 00), we just have to make a
translation of the objective function.

Evolutionary algorithms are computation methods inspired by evolution. They have received
much attention as optimization methods in the last two decades. These optimization methods
are population-based algorithms which simulate natural evolution. A population is a set of
individuals. Each of them represents a possible solution to the optimization problem. Applying
genetic operators (the mutation process, the crossing over process, and the selection process)
causes the populations to evolve. Three main algorithmic trends are based on evolutionary
schemes: genetic algorithms (see [12] and [13]), evolution strategies (see [15]), and evolutionary
programming (see [10]).

In the authors’ opinion, a fourth technique should be added: parallel simulated annealing.
The link between these algorithms and simulated annealing has been established through the
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concepts introduced by Catoni (in [1] and [2]) and further generalized by Trouvé (in [17]
and [18]). Continuous-time versions of genetic algorithms have been analyzed following this
simulated annealing-like approach by Del Moral and Miclo in [8]. Many authors have proposed
this approach for evolutionary algorithms also. Here, we briefly discuss the works which are
most related to ours.

e In [7] Davis introduced a cooling schedule in the mutation probability of a genetic algo-
rithm. Unfortunately, this genetic algorithm converges to the set of uniform populations.
To overcome this drawback Cerf [6] introduced a cooling schedule in the three processes
(mutation, crossing over, and selection) of a genetic algorithm. This cooling schedule
allows the mutation probability and the crossing over probability to be decreased. At
the same time, this cooling schedule allows the selection pressure to be increased. Cerf
introduced the new parameters (a, b, ¢) to control the interaction between these three
perturbations. He proved the convergence of this genetic algorithm to the global maxima
of the fitness function.

e In [5] Cerf simplified the principle of his genetic algorithm by eliminating the crossing
over process. Thus, he obtained a mutation—selection algorithm. Nevertheless, this
algorithm is controlled by the parameters a and ¢ and the cooling schedule. In the
model proposed by Cerf, the mutation operator is considered to be a random, vanishing
perturbation. In our model, the mutation operator is integrated into the unperturbed
process and is no longer considered to be a random, vanishing perturbation.

e In [9] Frangois proved the convergence to the global maxima of the fitness function
of an exploration/selection algorithm. The cooling schedule allows the number of
offspring obtained by mutation at each generation to be governed. When the number
of offspring decreases, the selection pressure increases. Thus, the selection operator and
the exploration operator interact. The interest of this exploration/selection algorithm is
that fewer arguments are involved in their analysis than are in Cerf’s algorithms. Also,
the model for the exploration operator in [9] is more general than ours, which are only
based on binary coding.

In this paper we build a Markovian model of a new genetic algorithm by perturbing a
process. This genetic algorithm is specifically based on mutation and selection. In contrast to
Cerf’s genetic algorithms, in our mutation—selection algorithm the perturbation is controlled
by only one parameter. There exist at least two differences between our model and the model
proposed by Frangois in [9]. First, in the algorithm proposed by Frangois, the exploration
operator and the selection operator interact; in our algorithm the mutation operator and the
selection operator are completely independent. Second, in the algorithm proposed by Francois
the mutation process is a random perturbation which gradually vanishes, while in our algorithm
the mutation process does not change during the search. However the mutation process allows
the algorithm to explore new individuals. These new individuals could have better fitness values
than the individuals which belong to the current population. Thus, for particular problems our
algorithm, which continues to explore new solutions throughout the search, seems to be more
efficient than the exploration/selection algorithm proposed by Francois. Nevertheless, anumber
of ‘no free lunch’ theorems establish that, for any algorithm, any elevated performance over
one class of problems is exactly paid for in performance over another class (see [19]).

At the beginning of each step of our mutation—selection algorithm there are p individuals.
Each might generate a mutation, so midway through a step of the algorithm there are up
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to 2 individuals. By sampling among these individuals with replacement w times, a new
population of p individuals is obtained. In the ‘unperturbed version’ of the algorithm the
sampling is uniform, while in the ‘perturbed version’ of the algorithm the sampling is biased
according to the fitness function raised to a power of £, the perturbation parameter, in the same
way as in [5].

In our genetic algorithm children are individuals which are created by applying the mutation
operator to the parent’s population. In Cerf’s genetic algorithms children replace the parents,
while in our algorithm the sampling is made among both parents and children. Consequently,
we obtained a new cost function. Our algorithm belongs to the class of ‘generalized simulated
annealing’ studied by Trouvé [17]. Trouvé’s work allows us to deduce that our algorithm
converges to a set W*. In order to determine the set W*, we follow the approach introduced
by Freidlin and Wentzell in [11]. As in [4], the structure of the set of attractors of the
unperturbed process is very rich. However, the ‘unperturbed versions’ of the algorithms
are completely different. In our case the unperturbed version of the algorithm has the same
behavior as a gradient algorithm. In Cerf’s case the unperturbed version of the algorithm is a
crossing over—selection algorithm in which the selection process preserves the diversity of the
individuals present in the population. The attractors of our unperturbed process are particular
subsets of populations. They form a partition of 4, the set of equifitness populations. They are
divided into two groups: the stable attractors and the unstable attractors. There exists a group,
K *, of stable attractors whose populations contain only the maxima of the fitness function. We
study the communication cost between attractors. As a consequence, when u is greater than a
critical value ©*, the set W* is included in the set K* (see Theorem 2). We also note that when
u = 1 the set W* is included in the set K* (see Theorem 3).

This paper has the following structure. Sections 2—4 are devoted to the description of the
model: the unperturbed process and the random perturbation. Section 5 describes the structure
of the set of attractors of the unperturbed process. In Section 6 we prove the convergence of the
new algorithm obtained by perturbing the gradient algorithm (see Theorem 2). The convergence
is ensured if the population size is sufficiently large. However, in Section 7 we prove that the
same algorithm converges to global extrema for population size equal to 1 (see Theorem 3).

2. The population space

Our mutation—selection algorithm generates an initial population of size p which evolves
at each generation using the mutation and the selection operators successively. A population
of size u is a vector composed of w individuals. In this paper we use a binary coding: an
individual e € E is a binary string of length L. Thus, our mutation—selection algorithm is a
stochastic process with state space

EF = {0, 1}~

The population which represents the p parents will be denoted by the letters x and/or y.
We denote by [x] the set of all individuals present in the population x € E*:

x=01..0x) = xl={x:1=<j<u}

From the p parents, A offspring are generated using the mutation operator, where A is a
random variable such that A < u. To represent the offspring by a population with a fixed
size u, we model a population u composed of both A offspring and y — A virtual individuals.
A virtual individual is also called an ‘empty individual’, and is denoted by eg. Generation
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of a virtual individual ez means that the mutation operator has had no effect on the parent.
Let Egz = E U {ez} be the extended solution space. We will denote the global population, of
size 2y, by z = (x, u), which allows us to represent the p parents and the A offspring. For all
global populations z of size 2, we denote by [z] the set composed of both the p parents and
the X offsprings present in z, i.e. we have the following mapping:

EM x Efy — P(E),

2=, ... Zl=1{z; € E: 1 < j <2u},

where P (E) denotes the set of all subsets of E. For all ¢ € E, we denote by z(e) =
I{l < j = 2un:zj = e}| the number of occurrences of e in z. With f we associate a
[1, oo]-valued function f defined on E# x E7; by

f) = [max f(z),

<i<2u

with the convention that f(eg) = 0. That is, f is the maximal fitness of the u parents and the
A offspring which comprise the global population z. The set composed of the best individuals
from among both the parents and the offspring is the set Z defined by

t=lu f@) = f@).
With f we also associate another [1, co]-valued function denoted by f , but defined on E* by

fx) = max f(x;)

I<i<p

Because f(ey) = 0 and f > 1, the two different functions denoted by f play the same role.
That is, for a population v (in E# orin E#* x E g), f (v) is the maximal fitness of the individuals
of v.

3. The unperturbed process

We first describe the underlying process which drives the algorithm. When there is no
perturbation, the process under study is a Markov chain (X;F*°) with state space E*. The
superscript ‘+o00’ reflects the fact that this process corresponds to the limit behavior of our
model when the perturbation vanishes. In fact, this unperturbed process is a mutation—selection
algorithm which has the same behavior as the gradient algorithm. The transition mechanism

from (X;F*) to (X ;fff) is decomposed into two stages,

mutation
+oo MITEHON

+o00 400 yrdooy Selection o 4o
n U, and (X", U;7) —— X

X n+1’

where U,/ is the random population of size u obtained after the mutation process. We now
describe the mutation and selection operators in detail.
3.1. X;}® — U;}}*°: the mutation process

We define the |E*| x |Eg| matrix o which describes the mutation process from X to
U+oo by
n
a(x,u) =P(U,® =u| X =x) forall (x,u) € E* x E},.
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The mutation process is applied independently to each individual of the population X,/ Thus,
we have

ax,u) =ap(xy,u)---op(y, uy),

where ag(x;, u;) is the |E| x |Eg| transition matrix which describes the application of the
process of mutation from x; € E to u; € Eg, according to which with probability py a
neighbor of x; (namely u;) is generated and with probability 1 — py, an empty individual ez
is generated. The individual u; is said to be a neighbor of the individual x; if d(x;, u;), the
number of bits of x; and u; which are different, is equal to 1. We remind the reader that d is
the Hamming distance defined in, e.g. [16]. Thus,

pm/L ifu; € Eandd(x;,u;) =1,
ap(xi,u)) =\1—pn ifu; =egy,
0 otherwise.

The mutation process is an exploration operator which allows the algorithm to visit the
neighborhoods of A different x;, where the individuals x; are chosen from among the parent
population of size u.

We remark that, for each couple of individuals (x;, y;) € E x E with x; # y;, y; could
be generated by switching d(x;, y;) bits of x;. In other words, one way to generate y; is
successively to apply the mutation process d(x;, y;) times starting from x;. Let r; be a positive
integer such that r; = d(x;, y;) + 1if x; # y; and r; = 3 otherwise. Then,

for all (x;, y;) € E x E, there exists an (el-l, e e;") e E"

with el-1 = x; and ¢;' = y; such that 1_[1<k<r,~—1 aE(el]f, ef-‘“) >0. (1)

32. (X, U — X ;l"fl’ the selection process

When the perturbation vanishes, the selection pressure is equal to co. The selection process
of the unperturbed Markov chain, (X, ), is highly elitist. To form the population X :ﬁ, only
the best individuals of the global population Z;7® = (X;F*, U ) obtained by mutation are
selected. If Z;F°° = z then the individuals of the population X :_f? are chosen, independently
and randomly according to the uniform distribution, from among the elements of Z, i.e. for all

(z,y) € (E* x Efy) x EF,

oo o0 , 5L O0z(0)
P(X, 1 =y1Z,7 =2 = Vtee(z,y) = 1_[ BEEEE

i=1

’

where

1 ifeez,
L E— {01}, e feez
: 0 otherwise.

3.3. The convergence of the unperturbed process (X;>)

The transition mechanism of the process (X;F*) is given by

PGS =0 1 X =0) =) o, )y4o0((x, 1), ).
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Let U(x) be the set of the populations u generated by applying the mutation process to x, i.e.
Ux) ={u € Eg: o(x,u) > 0}.

From the global population (x, u), the selection process chooses only the population y composed
of the best individuals, i.e. such that

[y] € (x, ),

where m denotes the set composed of the best individuals of the population (x, #). Then
we deduce that

—

PXN=yI1X[Y=0)>0 < [y]<SUX), )
where ‘IT(;) is the set defined by

T o]

ueU(x)

In one step (of the algorithm), the process (X,7*°) is trapped in the set of equifitness populations
4 defined by

S={xeE": f(x;)=--= flx}
Let R be the equivalence relation defined on 4§ by

xRy <<= thereexistsak € N\ {0, 1} such that
x=p',....pf=y)e8x---xSforalli € {1,...,k—1},

where [p 1] € U(ph) and f(p') = --- = F(p"). 3)

If xRy then there exists a path p leading from x to y (or from y to x) composed of populations
which have the same fitness value. The equivalence relation R induces a partition of the set §.
Because the state space E* is finite, the number of equivalence classes is finite. Let r denote
the number of equivalence classes. These equivalence classes, denoted by C;, i € {1,...,r},
are indexed such that

1< fEep<---<fe)= max f (e),
ec

where f(@,-) = f(x) foralli e {1,...,r}andall x € G;.

The equivalence (2) means that in one step the process (X;F°°) is in a particular equivalence
class. The Markov chain (X; *°) wanders through particular subsets of $ which are the
equivalence classes. We will say that the equivalence class C; ‘communicates’ with the
equivalence class C; if and only if

f(@,-) < f(@j) and there exists a (x, y) € C; x C; such that [y] C ‘lﬂ;)

Assume that the equivalence class C; communicates with another equivalence class. Because
of the property of the matrix g stated in (1), if the Markov chain (X;°) enters C; then the
exit time from C; is finite. On the other hand, if we assume that &; does not communicate with
any other equivalence class, then C; is an absorbing group of states of (X, ). The equivalence
classes CG; which do not communicate with any other equivalence class are the sets composed
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of individuals which are the local maxima of the fitness function. These particular sets are
denoted by X ;, and indexed from 1 to T (with 1 < 7 < r) in increasing order of fitness value:

foxy < < fxo.

The chain (X;F*°) simulates the behavior of the gradient algorithm. Indeed, the Markov chain
(X;F°) converges to the set, X = U;:l X j, of populations composed of local maxima of the
fitness function; i.e.

lim P(X;/® e X | X{®=x)=1 forallx € E".

n—o00

4. The perturbed process

We build a stochastic mutation—selection algorithm which will be proved to converge to the
set of global maxima of the fitness function f. This mutation—selection algorithm is obtained
by randomly perturbing the Markov chain (X;F*°). The perturbation acts only on the selection
process. The mechanism of the perturbation consists in decreasing the selection pressure.
The intensity of the perturbation is governed by a positive parameter £, so we obtain a family
of Markov chains (X!) indexed by €. The transition from X} to X fl 41 includes two stages,
respectively corresponding to the mutation and selection processes

selection
PR x¢

¢ mutation

Ut and (X5, UY

n

4.1. X; — U{: the mutation process

The mutation process is not perturbed in any way: this stage is exactly the same as the
passage from X to U} described in Subsection 3.1. Thus, the mutation process from X ¢
to U,f is given by

PW =u| X! =x)=a(x,u) forall (x,u) € E* x EL,.

4.2. (X5, UH — X! +1° the selection process

We perturb the selection process of the Markov chain (X;7°°). The selection operator of
the perturbed Markov chain (X f;) is built as a proportional selection process applied with the
objective function

fou: Eg — RT,

{exp(ln( fe)e) ifeekE,
.

0 ife=€g.

If ¢ increases then so does the selection pressure, i.e. the process becomes more selective.
The perturbed selection process allows us to choose u independent individuals to form the
next population X ﬁ 41 from the w parents and the A offspring. Recall that the p parents and
A offspring at the nth iteration are represented by the global population Zfl = (Xﬁ, U,f). Let
z2=(21,22,...,20u) € EF x Eg be a vector of the global population Zﬁ, and let Fy(j, z) be
the probability of selecting the individual z; from the population z = (z1, 22, . . ., z2). Thus,
the selection process of the perturbed Markov chain (X ﬁ) is described by

"
PXiy =y Zi=d=nen=]] Y. FG.2
i=1{j:z;=yi}

forall (z,y) € (E* x E) x E*, (4)
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where the function Fy is defined by
fo,e(z))

=,
Yl fe.e(z)
As the selection pressure tends to oo, the selection process concentrates its choice on the best
individuals of the population Zﬁ = z, which belong to the set Z, i.e.
1:(z))

4
Thus, when the perturbation vanishes the selection process of the perturbed Markov chain (X ﬁ)
tends to the selection process of the unperturbed Markov chain (X;°).

Fe:{l,...,2u) x E* x Ef — RY, (s 215> 220) F>

lim Fe(j,z) =
{— 00

Lemma 1. Forall (z,y) € (E* x E) x EH,
hm VZ(Za }’) = V+OO(Za }’)
{—00

4.3. The vanishing perturbation

14

ni1s We can define the

Considering all possible paths between the populations X and X
one-step transition probability of the Markov chain (X ﬁ) by

PX =y | X =)= el wy((.u), y). 5)

The perturbation appears only in the selection process; thus, Lemma 1 implies that

lim P(X}, =y | X) =x)=PX; 5 =y | X =x).

£— 00
This means that the transition probabilities of (X f;) converge to those of (X;F°°) as ¢ tends to 0.
Thus, the Markov chain (X ,‘;) appears as a perturbation of the Markov chain (X;°).

4.4. Convergence of the homogeneous algorithm

This subsection is devoted to the study of the behavior of the Markov chain (sz) for a
fixed value of ¢ as n goes to co. Forall x € E* and all u € Eg, ye((x,u),x) > 0 and
>, «(x,u) = 1. Thus, we have

P(Xiy =x | X =x) =) a@x w)y(x.u),x) > 0.

Consequently, (X ,‘;) is an aperiodic Markov chain. We remark that y,(z, y) > 0 if and only if
[v] € [z], and in applying the property of the transition matrix g stated in (1) we obtain the
following result: foralli € {1, ..., u} and (x, y;) € E* x E, there exists an r; € N such that

P(Xr€+r,- = (-xlv s Xi—1, yivxi+1»-~~1xu) | Xf; = (-xlv"'s-x[,l,)) > 0

This result allows us to conclude that the chain (X ﬁ) is an aperiodic homogeneous and irreducible
Markov chain. Thus, the chain (X f;) admits a unique invariant probability measure, (¢, such
that
pe(y) = lim P(Xi =y | X§=x)>0 forallx € E*andall y € E*.
n—oo

This measure charges all populations of the space E#*. Under the mutation—selection algorithm,
and for a fixed value of the selection parameter £, (X ﬁ) does not converge to the set of global
maxima of the fitness function.
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4.5. Asymptotic transition probabilities of the chain (X f;)
Recall (5), which describes the transition matrix of (X ﬁ):

P(Xpy =y | Xi=x)= Y al,w)ylx,u),y).
ueEg

Let D(x, y) denote the set of populations u which allow us to create population y from
population x in only one iteration with a strictly positive transition probability, i.e.

D(x,y) ={u€ EL: a(x,u) > 0and [y] C [(x,u)]}.

Considering all the paths between the populations X ﬁ and X ﬁ 1 Which have a strictly positive
associated probability, we deduce that

PXiy =yl Xi=0= Y ey u.y). ©)
uedD(x,y)

To determine the asymptotic transition probabilities of the perturbed Markov chain (X!), we
just have to study the behavior of y;, as £ goes to co. The perturbation in the selection process
appears in the same way as in [3, p. 49]. By translating the reasoning proposed in [3, p. 55] to
our selection process, it is easy to see that, by definition of y, (given by (4)),

ve(z,y) ~ Y (2, y)exp(—=V(z, y)€) asf — oo, forall (z,y) € EM* x Eg x EP.

Here

e V(z,y) = f‘zl[ln( f (z)) — In(f(y;))] represents the perturbation cost necessary to
achieve all the antiselection, and

e V(z,y) = ;Lzl z(y;)/|z] is the weight associated with the perturbation cost V.
By applying this result in (6), we obtain the following result, the proof of which is obvious.

Lemma 2. We have

P(Xi =y | X, =x)~C*(x,y)exp(—=V*(x, y){) ast— oo,
where

e V*(x,y) is the communication cost, defined on E* x E* by

V¥x,y)= min V((x,u),y),
uedD(x,y)

o D*(x,y) is the set of the populations u € D(x, y) which realize the minimum, i.e.
D*(x,y) ={u € D(x,y): V((x,u),y) = V*(x, )},
and

o C*(x, y) isthe weighting associated with the communication cost V*, defined on E* x E*
by
C*ee,y) = Y. al,wi((x,u),y).

uedD*(x,y)
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We define the communication kernel ¢ on E# x E* by
C*(x,y)
q(x,y) = —ZyeEM Gy
Moreover, we remark that, for each x, y in E#,
gx,y) =0 < V*x,y) =o0.

Thus, we are now in the framework of generalized simulated annealing studied by Trouvé in [17]
and [18]. Thatis, the transition probabilities of the process (X ﬁ) form a family of Markov kernels
on the space E*, indexed by ¢, which is admissible for the communication kernel g and the
cost function V*. Our mutation—selection algorithm can be seen as an optimization algorithm
minimizing the virtual energy (see Proposition 2.6 of [18]). We restate Definition 2.5 of [18],
which defines the virtual energy ‘W associated with the cost function V*. To do so, we have to
recall the notion of an +A-graph as defined in [11]. As there, x — y will denote the pair (x, y).

Definition 1. Let A C E*. We say that a set G of arrows x — y in (E* \ A) x E" is an
A-graph if and only if

1. for all x € E* \ «, there exists a unique y € E* such that x — y € G, and

2. for all x € E* \ A, there exists a path x = p;y — p» — --- — p, such that p; —
pk+1 € G, ending at a population in .

We denote by G () the set of A-graphs. Furthermore, for each G € G (4A) we write

VXG) = ) V).

x—yeG

We can now define the virtual energy as follows.

Definition 2. Forall y € E*,
W(y) = inf V*(G).
GeG(y)

We also write

Woin = inf W) W' = [y € B W) = W)

We now restate Trouvé’s result for the convergence in the inhomogeneous case, where
the parameter £ is an increasing function of n. Then we have an inhomogeneous Markov

chain (X5™).

Theorem 1. (Point 1 of Theorem 2.22 of [18].) There exists a constant Hy, called the critical
height, such that for all increasing sequences £(n) we have

lim P(X,™ ¢ W*| Xo=x)=0 forallx e E* <= > exp(—Hl(n)) = oo.
n—od
neN
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5. The virtual energy ‘W

As we have demonstrated in the last section, it is very important to determine the set W* in
order to describe the asymptotic convergence of the process (X ﬁ(”)). In order to study the virtual
energy ‘W, we follow the approach introduced by Freidlin and Wentzell [11]. They analyzed the
structure of the set of attractors of the deterministic system. They distinguished between two
kinds of attractors: the stable attractors and the unstable attractors. In our perturbation model,
some particular subsets of populations play the same role as the attractors of the deterministic
system. Thus, we call these particular subsets the attractors of the unperturbed process. By
translating part of the theory proposed in [11] to our model, we will prove that the set 'W* is
included in the set of stable attractors.

5.1. The set of attractors

In this subsection we will prove that the attractors of the unperturbed process are the
equivalence classes defined in Subsection 3.3. In order to define the set of attractors of the
unperturbed process (X ,‘f %), we use a new communication cost function, V’. To do so, we
have to introduce the following definitions and notation.

Definition 3. A path p in E/ is a finite sequence of populations of size 1 denoted by p! —
.-+ — p". The length of the path p is denoted by |p| and is equal to r.

A path p is said to join two populations x and y if p! = x and p!?! = y. By D* we denote
the set of paths in E# which correspond to possible trajectories of the process (X ﬁ), i.e. the
paths p satisfying

VE(pF, p*l) < oo forallk e (1,..., |pl — 1},

The set of all paths in D* joining the populations x and y is denoted by D* (x, y). The V*-cost
of p € DM is given by
[pl—1
Vi) = D0 VRO P,
k=1

We define the communication cost function V' on E#* x E* by

V'i(x,y)= inf V*(p) forall (x,y) e E* x E*. 7)
pPEDH(x,y)

We can use the results of [11] to study the virtual energy by virtue of the following proposition.

Proposition 1. (Proposition 5.4 of [5].) The virtual energy ‘W associated with the communi-
cation cost function V* coincides with the virtual energy associated with the communication
cost function V'.

We define the set of attractors of the unperturbed process (X;F°) in the same way as Freidlin
and Wentzell defined the stable attractors of the deterministic system. They defined the stable
attractors using the three properties stated in [11, p. 169]. In our case we will prove that the
following properties are possessed by the r equivalence classes defined in Subsection 3.3.

Property 1. For all equivalence classes C; we have

V'iix,y) =V'(y,x) =0 forall (x,y) € G x G;. ®)
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Property 2. Forall (i, j) € {1,...,r} x {1,...,r} withi # j, we have
Vix,y) #0 or V'(y,x)#0, forall(x,y) € G x Cj.

Property 3. P(there existng > 0 and j € {1, ..., r} such that X,‘,“OO € Cjforn > np) = 1.
In order to prove the first property, we demonstrate the following lemma.
Lemma 3. V*(x,y) = 0ifand only if [y] C ‘lj(?)

Proof. Because D (x, y) is a finite set, we have

V¥x,y) =0 < min  V((x,u),y) =0
uedD(x,y)

<= there exists au € U(x) such that
[¥] € [(x, u)] and f((x, u)) = f(y;) foralli € {1, ..., u}
<= there exists au € U(x) such that [y] C (77)

By using this lemma and the definition of the equivalence relation R (see (3)), for all
equivalence classes C; we have the following result:
for all (x, y) € C; x C;, there exists a k € N\ {0, 1} such that
(x=p1,p2,...,pk_1,pk=y)e/3 X oo X 4,
where V*(p'*t!, p'y = 0foralli € {1,...,k—1}.
To conclude the proof of Property 1, we just have to use the definition of V’ (see (7)) and remark
that the cost, V*(p), associated with the path p = (p! - p> - ... — pk_l — pk) is equal

to 0.
In order to prove the second property, we demonstrate the following lemma.

Lemma 4. Forall (x,y) € E* x E" such that f(x) > f(y), we have
VA(x, y) = pn(n(f (x) = In(/ ().
Proof. If D(x,y) = & then V*(x,y) = oo; otherwise, for all u € D(x,y) we have

F((x,u)) > f(x) and, so,

"
V(). y) = > (In(f () = In(f£ (i)

i=1
> u(n(f(x)) — In(f ().

In using the definition of V' stated in (7) and by applying the previous lemma, we obtain the
following lemma.

Lemma 5. Forall (ji, j2) € {1,...,r} x{1,...,r} such that f(Gjl) > f((?jz), we have

V/(x,y) > p(n(f(C},)) — In(f(Cp)) forall (x,y) € Cj, x Cjy.

Proof. See Appendix A.
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We easily observe thatif, forall (i, j) € {1,...,r}x{l,...,r}withi # j, C; communicates
with C;, then f (= f (Gi). Thus, by applying Lemma 5 we conclude the proof of Property 2.

Because the equivalence classes which do not communicate with any other equivalence
class are the absorbing groups of states of the Markov chain (X, ), the proof of Property 3 is
obvious.

Thus, the equivalence classes are the attractors of the unperturbed process (X,).

5.2. The set of stable attractors

In this subsection it will be proved that

1. thesets K, j =1,..., 1, play the same role as the stable attractors of the deterministic
system in [11], and

2. the sets K;, j = 1,..., 7, possess the same properties as the stable attractors of the
deterministic system in [11].

The set J; does not communicate with any other equivalence class. Thus,
V'(x,y) >0 forall (x,y) € K; x (E*\ X}). ©)

This property is similar to that which defines the stable attractors of the deterministic system
in [11, p. 188]. Thus, we will say that the sets K;, j = 1,..., 7, are the stable attractors of
the unperturbed process. We define the cost between attractors in the same way as in [11].

Definition 4. V'(C;, C;) = miny yyee;xe; V'(x, ).
From (8), we have
V'(Ci,Cj) = V'(x,y) forall (x,y) € G x Cj. (10)
Consequently, we give a lemma which is a rewriting of Lemma 4.2 of [11].
Lemma 6. Forall x € 8, there existsa j € {1, ..., T} such that
Vix,y) =0 forally € X;.

Proof. By applying Lemma 3, and by construction of the sets J&;,j = 1,..., 7 (see
Subsection 3.3), the proof of this lemma is obvious.

We define the virtual energy of an attractor in the same way as Freidlin and Wentzell [11,
p. 185].

Definition 5. W(C;) = mingeg() Y yoneg V' (Cms Cn).
By applying (10), we find that
W(C;) = W(x) forallx € C;.

Consequently, we give a lemma which is a rewriting of point (c) of Lemma 4.3 of [11], and
which has a similar proof.

Lemma 7. Ifx € 8\ X then W(x) = minycx (W(y) + V'(y, x)).
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53. W*rc X

In this subsection we will prove that any population which realizes the maximal value of
the virtual energy ‘W belongs to the set K. (Recall that the set X is composed of the stable
attractors.) First we will prove that each such population belongs to the set 8, which is composed
of all the attractors. Let t¢ be the first entrance time of the chain (X fl) into 4:

t = min{n > 0: Xf; € 4}.

Also, let
. L £
= XI’Iel}EI/lL Z A P(X,,1 =y 1 X, =x).
{yeE!: [ylISUW)}

Then, forallx € E# andalln € N,

P(Xyy €81 X, =2 = Z P(Xpp = | Xp =x) = s,
{yeEr: [ylSU(x)}

and we remark that, for all x € E*,

: _ +oo __ +oo __ —
Jim s = > A PX N =y X =x) =1
{yeE#: [yISUM)}

From these equations, by applying the same reasoning as in [3, pp. 51-53], we deduce that

lim pe($) =1,
£— 00

: Y
Jm me(E"\ ) = 0.

We denote by it~ the limit measure, i.e. such that

Moo (X) = llim we(x) forallx € E*.
— 00

By translating the reasoning described in [3, pp. 62-63], to our Markov chain (X ﬁ), we can
show that
>0 forallx € W*,

ool 0 forall x ¢ W

By using the result in (11), we find that W* C §. From this result, if we apply Lemma 7 and
(9), we deduce that
W*C XK. (12)

6. Convergence to the global maxima of f

Combined with (12), Theorem 1 means that if we choose the series (£(n)),>0 carefully,
then the inhomogeneous Markov chain (X ﬁ(n)) converges to the set W* C K. In this case our
mutation—selection algorithm converges to the set of local maxima. However, we would prefer
to obtain an algorithm which converges to the global maxima. We remark that there exists a
group, K *, of stable attractors which are composed only of global maxima. We denote by t*
the smallest integer such that

f(JCj) =max f(e) forall j > 1"
ecE
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Thus, we have K* = U§:T* K. In this section we will prove our main result, namely that

‘W* C JK* when the number of parents i is greater than a critical value u*. To do so we
study the communication cost between attractors. Lemma 5 demonstrates that the cost of bad
transitions (transitions from x to y with (x, y) € K* x (KX \ K*)) increases linearly with .
We prove that, as a consequence of Lemma 8, below, the cost of good transitions (transitions
from x to y with (x, y) € (K \ K*) x K*) remains bounded.

Lemma 8. For all sets K; € K and X;, € K* forall x € Xj,, and forall y € Xj,,
V'(x, y) has an upper bound that does not depend on L.

Proof. See Appendix B.
We are now in position to establish the main result of the paper.

Theorem 2. There exists a critical value (*, depending on the space E, the fitness function f,
and the matrix transition ag, such that

w=pt = WrC X"
Proof. Forally € X \ X* and all x € J*, by applying Lemma 5 we have
V¥(p) = u(in(f () = In(f(»)) forall p € D (x, ).

Thus,
WO) = inf V'G) 2 u(ln(gleag @) =In(F o).

We will prove that, for all y € K*, thereis a G € G(y) such that V'(G) = Y (2.2)eG V'(z,7)
is independent of the value of x. According to Lemma 6, for all x € E#* \ X there exists an

integer j(x) € {1, ..., t} such that

V’(x,z):O forall z € Kj(x). (13)
For all j € {1,..., 7}, we choose a uniform population z; = (e, ..., e;) which belongs to
the stable attractor X ;. Forall y € X« and any j* € {r*, ..., t}, we build the y-graph G as
follows:

X = zjw € G, forallx € EF\ X
x —zj €G, forall x € X ; \ {z;, y}
zj>z+€G, zjx—>yeG forall j € {1,...,t}\ {j*}.

Then
VG = Y Ve + Y, Yo Vg
xeEM\ K Jell,....,t} xeK;\{z;,y}

+ Z Vi(zj,zj) + V'(zj* y)
Jell . T\J*}

and, by (13), we have
> Vi(xzjw) =0.

X€EM\K
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Property 1 yields
> Y Vinz)=0.  Vi(g.y) =0.
je{l,...t} xeX;\(z;.y}

Thus,
ViG) = Y V& (14)

Jell,...Th{j*)

Using Lemma 8, we conclude that the cost V' (G) is independent of the value of 1. Then, from
Proposition 1, we have
W) < V' (G) forally e X*.

The proof of this theorem allows us to remark that, for all y € K \ K*,

W) = u(In(max £(e)) = In(f(50)).

If we use the fact that |p| < L + 2 in (20) (stated in the proof of Lemma 8, below), we find
that, forall y € K* and all x € K \ K*¥,

Vix,y) < Lln(rgleag f(e)).

From (14), we deduce that
W(y) < rLln(max f(e)).
ecE
Thus, an upper bound for p* is

tL In(max.cg f(e))
In(maxeeg f(e)) — In(max x: xnx+—oy f(K))

If we use our mutation—selection algorithm with u > 7 L /e, we obtain an approximate algorithm
with a logarithmic relative error ¢, defined by

. _ In(maxeer £(e)) — In(max . xnie=e) £(X))
B In(maxecr f(e)) '

This logarithmic relative error tells us how close the approximate solutions for the ‘final’
population are to the optimal solution.

7. The particular case p = 1

Even though Theorem 2, the main result on convergence established in the previous section,
is very important, it could be difficult, and sometimes impossible, to use it to solve particular
real problems. Indeed, for some real problems, the value of the upper bound for pu* found
above could be very large. Therefore, our genetic algorithm will not be efficient in solving
these real problems, because of computation time. To obtain a genetic algorithm which is more
easy to apply to real problems, in this section we will prove the convergence of our genetic
algorithm to the global maxima of the fitness function for the specific case in which u = 1.
This convergence is illustrated by the following theorem.
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Theorem 3. If u = 1 then W* C K™

Proof. To prove the theorem, we study the cost between two solutions, e! and €2, to the
optimization problem, where ¢? is a neighbor of e!. Thus, the two solutions ¢! and e differ by
only one bit, i.e. a(el, e?) > 0. The cost V* between e! and €2 is

In(f(e") —In(f(e?) if fle') > f(e?),

ko 1 2y
Ve e =1, it f(e!) < £(ed).

(15)

We will say that a path p € D! is ‘decreasing’ if and only if

F(p*h < f(p*) forallk e {1,...,|p| — 1}.

On the contrary we will say that a path p € D! is ‘increasing’ if and only if

Ff(p*h = f(p* forallk e {1,...,|p| — 1}.

We consider a path p = (p! - p?> - p® — ... — plP!) which belongs to D'. We study the
case in which p is either a decreasing path or an increasing path. Using (15), we easily deduce
the following result on the cost of the path p: if p is an increasing path then V*(p) = 0, while
if p is a decreasing path then V*(p) = In(f (p'?1)) — In(f(p")).

We consider a path p = (p! — p?> — p> — ... — plPl) which joins a global maximum
y and a local maximum x. Thatis, p € D!(y, x) with x € X \ K* and y € K*. We remark
that «(p’, p't!) > 0if and only if a(p'*!, p’) > 0. Thus, the path p’ = (p'?! — plPI=1 -
p'P1=2 — ... — pl) belongs to the set D' (x, y). We call p’ the ‘inverse’ path of p.

In the way described in Appendix A, below, we divide the path p into m paths denoted by

c1, ..., Ccn. Bach path ¢; is an increasing path or a decreasing path. Obviously we have
m
V(p) =) V*(c)). (16)
j=l
Thus, the path p’ is divided into m paths c},, ..., ¢}, where ¢] is the inverse path of c;, and we
have
m
Ko IN % )
VEp) =) VEE). (17)

j=1
Using (16), (17), the result on the cost of an increasing or a decreasing path, and the fact
that f(x) < f(y), we remark that

Vi(p) > V¥(p).
Consequently, we have demonstrated the following result.
Lemma9. Forallx € X \ KX*andall y € X*,
ped'y.x) = peD'xy) and V*(p)>V*Qp).

We consider a local maximum x and a global maximum y, i.e.x € X \ K*and y € K*.
The set G is an x-graph. We know that there exists a path p € D'(y, x) such that, for all i
withl <i < |p|—1, p' — p’“ belongs to G. Thus, we build the y-graph

G'=G\(p—p ™ 1<i<ipl—1hu{p'™ - pi1<i<|pl—1}.
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We denote by p’ the inverse path of p, and observe that, for all i with 1 < i < |p/| — 1,
p"" — p/"*1 belongs to G’. Lemma 9 yields V*(p) > V*(p’), and we thus deduce that

VG = V(G + V*(p)) = Vi (p) < V(G).

Consequently, we have proven that, for all x € K \ K* and all y € KX*, if G is an x-graph
then there exists a G’ which is a y-graph such that

V¥(G) < V¥*(G).
Finally, we have demonstrated that
W(y) < W(x) forallx € X\ K*andall y € K*.
Thus, W* C K*.

8. Conclusion

In this paper we have proven that our new genetic algorithm converges to the maxima of
the fitness function for a sufficiently large population (see Theorem 2) or for a population of
size u© = 1. Consequently, it would be interesting to make further theoretical studies in order
to determine precisely the value of u*, which could, for some functions f, be conjectured to
equal 1.

Appendix A. Proof of Lemma 5

For all (x’,y") € E* x E*, we will say that a path p € D*(x’, y') is ‘decreasing’ if and
only if . A
FPY < fYy forallke(l,...,|pl -1},

and we will say that a path p € D*(x’, y') is ‘increasing’ if and only if
FfMY = F(p* forallk e (1,...,|p| —1}.

We choose a pair of populations (x’, y') € E# x E* such that f(x") < f(y'). According to
Lemma 4, the cost of an increasing path p that joins the population x’ and the population y’
has the property that

Ipl—1
Vi) = )0 Vet Pt
k=1
Ipl—1 . R
> Y uln(f(p") — In(f (p*+1)))
k=1
= u(n(f ")) = In(f (). (18)
For (x,y) € Cj, x Cj, such that f(@jl) > f(@jz), and for all p € D*(x,y), we divide
the path p into m paths denoted by cy, ..., ¢y. To represent the m paths, we define m + 1
integers ki, ..., k1. These integers k; allow us to choose a population pXi which belongs
to the path p = (p! — --- — plPl). The integer k j+1 allows us to determine the first
population of the path c¢;; which is equal to the last population of the path ¢;. Thus, the path
cjis pki — phith — phit2 — ... — pki+i and the path ¢;4; is phitt — pkivitl —

pkj+]+2 IR pk./+2, and so on.
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Then, to determine all the pathsc;, j =1, ..., m, we consider the following procedure.
1. Let k; = 1; thus, x = pj is the first population of the path c;.

2. Assume that ¢; has been constructed for i < j and then construct ¢; 1 by determining
the integer k; + 1 as follows.

o If f(pkf) > f(pkf'H) then choose the integer k1 such that pki— ... — pkin
is the decreasing path of maximum length.

o If f(p*) < f(p**!) then choose the integer kj41 such that pki — .. — pki+!
is the increasing path of maximum length.

The procedure ends when the population pXi+! is equal to p!P! = y.

Thus, the path p is divided into m’ decreasing paths, ¢ s es Cirs and m —m’ increasing paths.
Because the cost of a path is a positive real number, we have

VE(p) =) V¥ = Y V().
j=1 i=1

Applying (18), we have
V*(p) = > V¥(c)) = > w(n(f (pr,)) = In(f (i)

jE{l,...,m}\{jl ssss ]m/} jE{l ~~~~~ m}\{fl >>>> jm’}

If j e{l,...,m}\ {j1,..., ju} then c; is an increasing path and, thus,
In(f (px;11)) — In(f (pr;)) = 0.

By adding the terms In( f (pkj 1)) — In( f (pkj)) if ¢j corresponds to an increasing path, we
obtain

VE(p) = Y u(n(f(pr;)) = In(f (pr;,))

Jj=1

- > u(n(f (prya)) = In(f (px,)))

JE e m\{J1s oo i }

3

> > u(n(f (pr,)) — In(f (pr;s0)))
1

~
Il

= u(n(f(x) — In(f ().

Appendix B. Proof of Lemma 8
Forall (x, y) € KX}, x K},, by applying Lemma 3 we have

VA((x1,x2, .00, x0), (X1, X1, ..., x1)) =0,

* . (19)
V ((y17y25"-7y[l.)7(y15y17‘-'5y1)) _O'
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From (1), there exists a (¢!, ..., ¢") € E" withe! = x1, ¢’ = yj, and
1_[ aE(ek, ek+]) > 0.
1<k<r-—1

We build the following path p of length r + 2, which joins the populations x and y:

p1 = (X1, X2, ..., X)),
PP = (X1, X1, ..., x1),
g [@Th AT i@ = fe
@ ps~ L pEh i FEET < F(o5T,
+1
P’ =Ly ),

P =00,y V)

From (19), we deduce that

lpl-2
VEp) = Y VOt Pt
k=2
We remark that if p¥*! = (e, ..., e) then V*(p*, p**1) = 0 because ag (k7! e) > 0, and

that if p*1 = (¥, p5§. ..., p¥) then V*(p*, p**!) = In(f (p})) — In(f (€")). Thus,

lpl—2 lpl—2
VE(p) = Y VS P = ) max(0, In(f(p5)) — In(f())). (20)
k=2 k=2

Hence, V*(p) is independent of u and V'(x, y) < V*(p), as required.
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