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Abstract

Following up on previous work of Cathabard et al. (in: Proceedings of founda-
tions of genetic algorithms (FOGA’11), ACM, 2011) we analyze variants of the
(1+1) evolutionary algorithm (EA) for problems with unknown solution length. For
their setting, in which the solution length is sampled from a geometric distribution,
we provide mutation rates that yield for both benchmark functions ONEMAX and
LEADINGONES an expected optimization time that is of the same order as that of
the (1+1) EA knowing the solution length. More than this, we show that almost
the same run times can be achieved even if no a priori information on the solu-
tion length is available. We also regard the situation in which neither the number
nor the positions of the bits with an influence on the fitness function are known.
Solving an open problem from Cathabard et al. we show that, for arbitrary s € N,
such ONEMAX and LEADINGONES instances can be solved, simultaneously for all
n € N, in expected time O (n(log(n))?loglog(n) ...log" D (n)(1og® (n))!*¢) and
O (n?log(n) loglog(n) .. .1og"® =V (n)(log® (n))1+¢), respectively; that is, in almost
the same time as if n and the relevant bit positions were known. For the LEADINGONES
case, we prove lower bounds of same asymptotic order of magnitude apart from the
(log(s )(n))¢ factor. Aiming at closing this arbitrarily small remaining gap, we realize
that there is no asymptotically best performance for this problem. For any algorithm
solving, for all n, all instances of size n in expected time at most 7' (), there is an
algorithm doing the same in time 7’(n) with T’ = o(T). For ONEMAX we show
results of similar flavor.

Results presented in this work are based on [11,13].
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1 Introduction

Evolutionary algorithms (EAs) form a class of black-box optimizers, that—thanks to
their high flexibility and their ability to produce high-quality solutions for a broad
range of problems—are today well-established problem solvers in industrial and aca-
demic applications, where they are often used as subroutines for particularly difficult
parts of the optimization problem, as well as for several pre- or post-processing steps
of state-of-the-art optimization methods. The predominant part of research on EAs
focuses on engineering and empirical work. This research is complemented by the
theory of evolutionary computation (EC), which aims at providing mathematically
founded statements about the performance of general-purpose problem solvers like
EAs and similar randomized search heuristics, with one of its main objectives being to
provide rigorous insights into the working principles of such optimization techniques.
This way, theory of EC has helped to debunk common misconceptions about the per-
formance of EAs and has served as a source of inspiration to design more efficient
EAs.

One of the key performance measure in EC is expected run time (also referred
to as optimization time), i.e., the expected number of function evaluations that are
needed until an optimal solution is evaluated for the first time. Run time analysis is
hence one of the core topics in the theory of EC. Thanks to significant methodological
advances in the last 20 years, run time analysis for static problem settings is today
quite well developed [3,23,28]. However, a topic that has received much less attention
in the theory of EA literature is the performance of EAs in uncertain environments.
Uncertainty can come in many guises, for example with respect to function evaluations,
the variation operators, or the dynamics of the fitness function. Understanding how
evolutionary search algorithms can tackle such uncertain environments is an emerging
research topic; see [4] for a survey on examples in combinatorial optimization, but
also [25] for a survey also discussing different sources of uncertainty.

Following up on a line of research initiated in [6], we study what EAs can achieve
in the presence of uncertainty with respect to the solution length. More precisely, we
regard how well an EA can optimize small problems that are hidden in larger repre-
sentations. Our aim is to design algorithms which, on each such small problem, have
a performance comparable to the one that could be obtained with similar algorithms
which know the length and the location of the small problem in the representation.
Quite surprisingly, we are able to show that already some variants of the simplest
evolutionary algorithm, the (1 4+ 1) EA (cf. Algorithm 1 for the pseudocode of this
classic EA), can be very efficient for such problems.

To model uncertainty with respect to the solution length, we assume that we have
a large search space {0, 1}V consisting of all bit strings of length N. The objective
function f that we want to optimize, however, depends only on a small subset of the bit
positions; that is, there isa set I C [1...N] := {1, ..., N} such that f(x) = f(x1)
forall x € {0, 1}, where we write x|7 to denote the bit string composed of only those
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positions i with i € 1. We call n := |I| the relevant size of our optimization problem.
We regard two models of uncertainty.

1. Initial segment uncertainty model: We assume that [ is an initial segment of
[1...N], that is, that I/ = [1...n] for some n < N. This model was proposed
and investigated in [6]; it is motivated there by applications in the design of testing
sequences for finite state machines [27].

2. Unrestricted uncertainty model: In this model, we allow I to be an arbitrary subset
of [1...N] having cardinality n = |I| < N. Since position-dependent mutation
rates cannot reasonably cope with such problems, it was posed as open problem
in [6] whether there are evolutionary algorithms that can deal with this stronger
type of uncertainty.

1.1 Previous Work

Cathabard et al. [6], were the first to consider, from a theoretical point of view, evolu-
tionary algorithms in environments with unknown solution lengths. Cathabard et al.
regard the initial segment uncertainty model and assume that the solution length is
sampled from a fixed and known distribution D with finite support. More precisely,
they assume that the solution length n is sampled from a truncated version of the
geometric distribution, in which the probability mass for values greater than some
threshold N is shifted to the event that n = N. In this situation, the algorithm designer
has access to both the upper bound N for the solution length and the success probability
q of the distribution.

Cathabard et al. analyze a variant of the (1 4+ 1) EA in which each bit is flipped
with probability 1/N and they also study a variant with position-dependent bit-flip
probabilities. In the latter, the i-th bit is flipped independently of all other bits with
probability p; = 1/(i + 1). For any fixed choice of vector of bit flip probabilities p,
we denote the corresponding algorithm with (1 + 1) EA.

Catahabard et al. consider the classic benchmark problems ONEMAX defined by
OMm : {0,1}" — R,x +— > 7, x; and LEADINGONES defined by Lo : {0, 1} —
R,x — max{i€{0,1,...,n} | ¥j <i:xj=1}. They show that, for their two
choices of p, the (1 + 1) EAj; has an expected run time which is polynomial in
N and n, where the expectation is taken with respect to the solution length and the
random decisions of the algorithm. An overview of the precise bounds obtained in [6]
is given in Table 1.

1.2 Our Results

We extend the work of Cathabard et al. in several ways. In a first step (Sect. 3) we
show that the regarded mutation probabilities are sub-optimal. Making use of the light
upper tail of the (truncated) geometric distribution, we design bit flip probabilities
that yield significantly smaller expected run times (for both the ONEMAX and the
LEADINGONES function). For LEADINGONES, we complement this finding by a lower
bound that proves that no mutation probabilities can yield a performance that is better
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Table 1 Expected run times of the (1 + 1) EAj; with P = (pi)ieN in the initial segment uncertainty
model regarded in [6] in which the solution length n is sampled from the truncated geometric distribution
D = TruncGeo(N, g) with 1/N < q <1/2

Problem Cor. 4 Results from [6] Thms. 7 (OM), 10 (LO)
pi=1/N pi=1/G+1)  pi=q/2 Pi=4q
e 1 1 o (L1 1 e
ONEMAX py e (N log q) ) ( 2y log N) e} ( Llog q) 6 (Nlog N)
LEADINGONESp ~ £2 (l/qz) 6 (N/q) e (1/q3) e (l/q2> ® (N/q)

The algorithm designer knows N, i.e., an upper bound for the solution length n

by more than a constant factor than our suggested ones. Table 1 summarizes our
findings and compares them to the results from [6].

While in the setting of Cathabard et al. we are in the convenient situation that we
have full knowledge of the distribution D from which the solution length is sampled,
one may wonder if this knowledge is necessary. We therefore study in Sect. 4 what can
be done in the initial segment uncertainty model without any prior knowledge about
the solution length. In this situation we require that the algorithm designer chooses bit
flip probabilities (p;);cn such that, regardless of the solution length n, the expected
performance of the (1 4+ 1) EAj using bit flip probabilities p = (p1, ..., p,) is as
small as possible. It is not obvious that this can be done in polynomial time. In fact, for
both algorithms studied by Cathabard et al. as well as for any uniform choice (p; = p
for all i € N) of the bit flip probabilities, the expected run time on this problem is
exponential in n if N is exponential in n (cf. Theorems 13 and 14).

We show (Theorems 15 and 16) that not only this problem can be tack-
led with position-dependent bit flip probabilities, but, quite surprisingly, we shall
also see that this can be done in a way that yields almost optimal run times.
Indeed, for LEADINGONES our results are only a (log(n))”s factor worse than
the best possible ® (n?) run time bound. This factor can be made even smaller.
The precise runtime bounds are O (n (log(n))2 log(Z) n)... log(s_l) (n)(log(s) (n)'*%)
and O (n? log(n) log(z) (n).. .log(ﬁl)(n)(log(y)(n))l"’g), for ONEMAX and LEADIN-
GONES, respectively, where s is an arbitrary positive integer and log'/) denotes the
j-fold iterated logarithm (cf. Equation (6)).

In Sect. 5 we provide a second way to deal with unknown solution lengths. We intro-
duce an alternative variant of the (1 4+ 1) EA in which the bit flip probability, which is
uniformly and independently applied to each bit position, is chosen according to some
(fixed) distribution at the beginning of each iteration. For suitably chosen distributions
Q, the expected run times of the respective (1 + 1) EAp on ONEMAX and LEADIN-
GONES are of the same asymptotic order as those of the previously suggested solution
with position-dependent bit flip probabilities (p;);en. In particular, for LEADINGONES
the expected run times are, simultaneously for all possible solution lengths 7, almost
of the same order as the expected run time of a best possible (1 + 1) EA knowing the
solution length in advance.

This second approach has an advantage over the position-dependent bit flip proba-
bilities in that it effectively ignores bits that do not contribute anything to the fitness
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function (irrelevant bits). Unlike all previously suggested solutions, it can therefore
deal with the unrestricted uncertainty model. These EAs therefore provide a posi-
tive answer to the above-mentioned question posed by Cathabard et al. [6, Sect. 6]
concerning the ability of EAs do deal with unrestricted uncertainty.

Summarizing the above, we see that the EA variants—with either position-
dependent or random mutation rates in the initial segment uncertainty model and
using random mutation rates in the unrestricted uncertainty model—are only by a fac-
tor of O (log(n) log® (n) ...10g" =V (n)(log"® (n))!+¢) slower than the performance
of the (1 + 1) EA on LEADINGONES when the relevant bits are known to the algo-
rithms. Since the unrestricted model contains the initial segment model as a very small
subcase (one ONEMAX and LEADINGONES instance of size n instead of (IZ ) > (N /n)"

ONEMAX and n'(/’:' ) LEADINGONES instances) !, these results raise the question if one
can obtain a superior performance from using position-dependent mutation rates in
the much more restricted initial segment uncertainty model. We address this question
in Sects. 6 and 7, where we investigate how good the above-described results are.

For LEADINGONES, our lower bounds show that our run time results from Sects. 4
and 5 are very tight (e.g., up to an O((log® (n))?) factor for arbitrary s € N). This
in particular implies that for the LEADINGONES problem, not much can be gained by
using position-dependent mutation rates in the heavily restricted initial segment model.
Much stronger than that, we show that the (1 4 1) EA with any mutation operator that
treats zeros and ones symmetrically, that is, that uses an arbitrary distribution on the
subsets of [1...N], selects a random subset according to this distribution, and then
flips exactly the bits in this set, cannot obtain a better performance in either the initial
segment or the unrestricted model than the (1 + 1) EA with position-dependent rates
(in the initial segment model) or the (1 + 1) EA with random mutation rates (in either
model). This shows in a very strong sense that the two uncertainty models are equally
difficult when optimizing LEADINGONES.

We said above that we have very good lower bounds. We would have liked to claim
that we have matching upper and lower performance bounds. We cannot do so, as
we observe a curiosity of this optimization under uncertainty problem: There is no
asymptotically best performance. More precisely, for any function 7 : N — N such
that there is an algorithm solving LEADINGONES instances with unknown length 7 in
expected time at most 7' (n), there is a function 7’ : N — N such that T’ = o(T)
and there is an algorithm solving LEADINGONES instances with unknown length n in
expected time at most 7" (n).

For the case of ONEMAX we get an analogous result for the unrestricted uncer-
tainty model: any choice of distribution Q over bit flip probabilities can be improved
with a distribution Q' so that using bit flip probabilities chosen from Q’ lead to an
asymptotically better run time than using those chosen from Q. For the case of the
initial segment uncertainty model it continues to be open whether there is an optimal
run time, or whether there are lower bounds similar to those for LEADINGONES.

1 Note here that in the initial segment model, we assume that the set of LEADINGONES instances is not
invariant under permutation, that is, for a fixed n there is just the usual LEADINGONES instance measuring
the largest segment [1...i] € [1...n] that contains only 1-bits. For the unrestricted model, we assume that
the LEADINGONES instance is implemented on the set / of relevant bits in an arbitrary ordering of the bit
positions. See Sect. 2.1 for precise definitions.
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Table2 Overview of Results, where “Initial” denotes the initial segment uncertainty model and the second
row indicates whether bit flips are made with a uniform or a position-dependent bit flip probability (in one
case chosen at random in each iteration)

Setting Bit flips OneMax LeadingOnes
Initial, random length ~ Geo(g) unif. O(q*1 logq*l) Thm. 7 O(qu) Thm. 10
Q¢ Thm. 3
Initial, adversarial length unif. 282(m) Thm. 13 22®) Thm. 14
pos.-dep.  O(n(logn)?t€) Cor. 17  O(n?(logn)!*¢) Cor. 17
w(n?logn) Thm. 34
Unrestricted uncertainty unif./rand. O (n(log n)2tey  Cor.21  O®n? (logn) I+ey  Cor. 21
w(n(logn)?) Cor.40  w(n?logn) Cor. 35

Results regarding the Random Length Model use the geometric distribution with parameter ¢, where
1/N < g < 1/2 and ¢ > 0. The bounds for fixed bit flip probabilities and uniform and randomized bit
flip probabilities in the adversarial model are O (n(log(n))?log® (1) ...10g® D (n)(log® (n))11€) and
O (n(log, (n))? logzz) (n)...) for ONEMAX, and O (n? log(n) log(z)(n) .. log(s_l) (n)(log<s)(n))1+€) and

O(n2 log;, (n) logl(jz) (n)...) for LEADINGONES, where s € N, ¢ > 0, and b < e are arbitrary

Our run time results are summarized in Tables 1 and 2 . This work builds on results
that we have previously announced in [11,13].

2 Problem Setting and Algorithms

We use this section to fix notation (Sect. 2.1), to make precise the models of uncertainty
(Sect. 2.2), and to define the EA variants capable of coping with uncertainty (Sect. 2.3).

2.1 Basic Notation, Summability, OneMax, and LeadingOnes

We use the following standard notation. We write N to denote the positive integers.
We write [a. . .b] to denote the set of integers no less than a and no larger than . We
abbreviate [n] :=[1...n].

A sequence p is a mapping p : N — R, which equivalently can be written as
P = (pn)nen. We alternate between these two notations. A sequence p = (py)neN is
said to be monotonically decreasing if, for all n € N, it holds that p, > p,41. Itis
summable if the sequence (S, ),en Of partial sums of absolute values S, := Y 7_, | pi|
converges.

We are mostly interested in the asymptotic behavior of our algorithms. We therefore
use a lot Landau’s big- and small-Oh notation. For convenience, we write p = o(g)
instead of p(n) = o(g(n)) whenever the variable 7 is clear from the context.

We regard in this work the two classic benchmark problems ONEMAX and
LEADINGONES, which, for given n, assign to each bit string x € {0, 1} the num-
ber of ones in x and the number of initial ones before the first zero entry, respectively;
that is,
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n
OM,, := ONEMAX,,(x) = le-, and
i=1

Lo, := LEADINGONES,, (x)
=max{i €[0...n]|Vj <i:x;=1}.

We omit the subscript n when it is clear from the context.

ONEMAX and LEADINGONES functions are the two best-studied problems in the
theory of evolutionary computation literature. How the (1 + 1) EA, (1 + 1) EA,
(nu+1) EA, and (u + 1) EA optimize these functions is relatively well understood [1,
18,20,24,30] (with the exception of the runtime of the (1 4+ A) EA on LEADINGONES).
For the performance of the (1 4 1) EA, not only the asymptotic order of magnitude
is known [20], namely ® (nlogn) for ONEMAX and O (n?) for LEADINGONES, but
even more precise results. Ending a series of works [14,15,20,29] on the expected
runtime E[T] of the (1 + 1) EA on ONEMAX, the very precise estimate of E[T] =
enln(n)+cin+ %e In(n)+c2+ O((log n)/n) for concrete constants ¢y, ¢ was proven
in [22]. For the expected runtime of the (1 4+ 1) EA on LEADINGONES, the exact value
of E[T] = $n?((1 — 1)7+1 — 1 + 1) was determined, independently, in [5,29].

We regard in this work ONEMAX and LEADINGONES functions of unknown solution
length. If a distribution D is known from which the solution length is sampled we
consider the expected run time of our algorithms on ONEMAXp and LEADINGONES p,
respectively, which are the problems OM,, respectively L0, with random solution
length n ~ D. Note here that the expectation is taken both with respect to the random
solution length and with respect to the random samples of the algorithm.

2.2 Models of Uncertainty

The focus of our work is on how evolutionary algorithms optimize objective functions
that only depend on a small subset of the decision variables. Hence we assume that
there is a large search space {0, 1}V, but our objective function f can be written as
fx) = f(xu) for some subset I/ C [1...N] with n := |I| < N and some function
f:{0, 1}/ > R.

It turns out that the dimension N of the large search space is not very relevant for
our results. For this reason we assume that the large search space is in fact {0, 1}V, that
is, the set of all infinite binary sequences. Since the complexity measure we regard is
the number of fitness evaluations (and not the number of elementary operations as in
classic algorithmics), this expansion of the search space has no influence on our run
time statements.

We then regard two models of uncertainty about the location of the relevant part of
the problem instance. To remain consistent with previous works, we call both a model
of unknown solution length despite the fact that in the second model also the relevant
bit positions are unknown.

Initial segment uncertainty: We assume that the set / of relevant bits is an initial
segment[1. . .n] of the outer space {0, 1}"N. The number 7 is not known to the algorithm.
When regarding LEADINGONES as fitness function f, we assume that f respects the
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usual order of the bit-positions, that is, f(x) = L0, (x) = max{i € [0...n] |Vj <i:
Xj = 1}.

Unrestricted uncertainty: We assume that the set / of relevant bits is any subset
of N of cardinality | /| = n. Neither n nor / is known to the algorithm. When regarding
the LEADINGONES fitness function, we do not assume that it respects the natural order
of the bits. Hence the problem instance is described by / and a bijective mapping o :
[1...n] — I suchthat f(x) = LO, 1o (x) =max{i € [0...n] | V] <i:xs) =1}

2.3 Evolutionary Algorithms for Dealing With Unknown Solution Lengths

We now present two ways how evolutionary algorithms can deal with unknown solu-
tion length scenarios. Both are based on modifying the mutation operator. Hence, in
principle, our ideas can be used in conjunction with any evolutionary algorithm in
which mutation is used with significant probability. Nevertheless, to keep things sim-
ple and to not obscure the main ideas, we restrict ourselves to the (1 + 1) EA, the
simplest of all EAs.

The classic (1 + 1) EA, whose pseudocode is given in Algorithm 1, starts by
sampling an initial search point from {0, 1}"* uniformly at random. It then proceeds
in rounds, each of which consists of a mutation and a selection step. Throughout the
whole optimization process the (1 4+ 1) EA maintains a population size of one, and
the individual in this population is always a best-so-far solution. In the mutation step
of the (1 + 1) EA, the current-best solution x is mutated by flipping every bit with
probability 1/n, independently of all other bits. The fitness of the resulting search
point y is evaluated and in the selection step the parent x is replaced by its offspring
y if and only if the fitness of y is at least as good as the one of x. Since we consider
maximization problems here, this is the case if f(y) > f(x). As usual in the theory
of evolutionary algorithms, we are interested in expected run times, i.e., the expected
number of rounds it takes until the (1 + 1) EA evaluates for the first time a solution
of maximal fitness. We therefore do not specify a termination criterion.

Algorithm 1: The (1 + 1) EA with standard mutation probability 1/n for the
optimization of a pseudo-Boolean function f : {0, 1} — R

1 Initialization: Sample x € {0, 1} uniformly at random and compute f(x);

2 Optimization: forr = 1,2,3,...do

3 y <« x;

4 for i = 1, ..., n do independently with probability 1/n set y; <— 1 — x;compute f(y);
5 if f(y) > f(x)thenx <y

The first idea to enable the (1 4+ 1) EA to cope with uncertainty with respect to the
solution length is to use position-dependent mutation rates [6]. This idea makes sense
only for the initial segment uncertainty model. For a given sequence p : N — [0, 1],
the (1 + 1) EAj (cf. Algorithm 2) is the standard (1 + 1) EA, except that in the
mutation step the offspring is generated from flipping the bit in position i with position-
dependent probability p;, independently of all other bits.
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It is not difficult to see that the (1 +- 1) EAj indeed generalizes the standard (1 +
1) EA. In fact, we obtain the (1 + 1) EA from the (1 + 1) EAj if we set p; = 1/n
foralli € [n] := {1, ..., n}. We call such mutation vectors with p; = p; forall i, j
uniform mutation rates.

We note that in [6] position-dependent mutation rates were referred to as non-
uniform. In the context of our work, however, position-dependent is more precise,
since we also consider EA variants that are non-uniform with respect to time.

Algorithm 2: The (1 + 1) EAj; with position dependent mutation rates (p;);eN
to maximize a pseudo-Boolean function f : {0, 1}¥ — R with finite number of
relevant bits.

1 Initialization: Sample x € {0, 1}N uniformly at random and compute f(x);
2 Optimization: forr = 1,2,3,...do

3 y < X;
4
5

for i € N do independently with probability p; set y; <— 1 — x;compute f(y);
if f(y)> f(x)thenx <y

The second idea to overcome the challenges of an unknown solution length scenario,
in particular in the unrestricted uncertainty model, is to use a random mutation rate
sampled independently in each iteration from a suitable distribution. More precisely,
let O be a probability distribution over [0, 1]. For the ease of presentation, we restrict
ourselves to discrete distributions. Then the (1 4 1) EAg (see Algorithm 3 for the
pseudocode) is again the classic (1 + 1) EA with the sole exception that in each
iteration ¢ a mutation rate p; is sampled from Q and then the offspring is generated
from the parent individual by flipping each bit independently with probability p;, that
is, by performing standard bit mutation with mutation rate p,. Again we see that this
algorithm generalizes the classic (1 + 1) EA, which we obtain for choosing Q to be
1/n deterministically.

We will mostly work with distributions Q that have all their probability mass on
the values {1/i | i € N}. These are most conveniently described via a probability
distribution (p;),en on N, that is, via a sequence p in [0, 1] such that Zzil pn =1,
and then taking Prp()(1/i) = p;.For convenience, we shall allow arbitrary summable
sequences p in [0, 1] and then set Pro3(1/i) = pi/ Y, en Pa-

Algorithm 3: The (1 + 1) EAp with mutation rate distribution Q maximizing a
pseudo-Boolean function f : {0, 1}¥ — R depending only on a finite number of
bits.

1 Initialization: Sample x € {0, 1}N uniformly at random and compute f(x);

2 Optimization: for r = 1,2,3, ... do

3 y < x;

4 Sample p; from Q;

5

6

for i € N do independently with probability p; set y; < 1 — x;compute f(y);
if f(y)> f(x)thenx <y
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For reasons of completeness, we remark that there are a few other theoretical works
using random mutation strengths, however with different targets and with different
distributions. For multi-valued representations, more precisely, when the search space
is [0...r —1]7,[7,12] show that a harmonic mutation strength often gives good results.
Very roughly speaking, this means that a variable value k& € [0...r — 1] is changed to
either k + § or k — § with probability proportional to 1/8, and hence with probability
© (log(r)/8). In [19], it was shown that standard-bit mutation with a random mutation
rate chosen according to a power-law distribution can greatly speed-up the optimization
of non-unimodal functions. We note that the choice of the distribution generally is
important. We could not obtain the performance shown in this work with either a
harmonic or a power-law mutation strength.

3 Initial Segment Uncertainty Model with Random Solution Length

We first consider the setting introduced by Cathabard et al. [6]. After a short presen-
tation of the model in Sect. 3.1, a general lower bound for LEADINGONES (Sect. 3.2),
and the results of [6] in Sect. 3.3, we show that the bounds in [6] can be improved by
using different (uniform) mutation rates (Sect. 3.4).

3.1 The Model

Cathabard et al. [6] consider the following model. The algorithm designer knows
the distribution D from which the unknown solution length for the initial segment
uncertainty model is drawn; only distributions with finite support are considered, so
the algorithm designer knows an upper bound N on the actual solution length n. He
also knows the class of functions from which the optimization problem is taken (for
example ONEMAX or LEADINGONES).

Based on this knowledge, the algorithm designer chooses a vector (p1, ..., py) of
bit flip probabilities indicating with which probability a bit is flipped in each round. As
discussed in the previous section, we will also regard a slightly more general model
in which the distributions over N may possibly have infinite support; the algorithm
designer then chooses an infinite sequence of bit flip probabilities p = (p;)ien. After
this choice of bit flip probabilities, the actual solution length  is sampled from the given
distribution D. Then the (1 + 1) EA 5 (Algorithm 2) is run with mutation probabilities
p = (p1,..., pn) on the given problem with the given problem length. We use
ONEMAXp and LEADINGONES p, respectively, to denote the problem of optimizing
ONEMAX and LEADINGONES, respectively, in this initial segment uncertainty model
with random length drawn from D.

Cathabard et al. [6] consider as distribution D the following truncated geometric
distribution, based on a geometric distribution where the probability mass for values
greater than n are moved to n.

Definition 1 ([6]) The truncated geometric distribution TruncGeo(N, ¢) with trunca-

tion parameter N and success probability g € (0, 1/N] satisfies, for all n € N, that
the probability of TruncGeo(N, g) = n is

@ Springer



Algorithmica (2019) 81:703-748 713

g —g)" ' ifl<n<N-1,
(1-¢)"' ifn=N,
0 otherwise.

Note that the truncated geometric distribution recovers the geometric distribution
Geo(g) for N = oc.

Itis well known, respectively can be found in [6, Proposition 1], that for X = Geo(q)
and Y = TruncGeo(N, g) withg > 1/N

E[X] =g 'and E[Y] =O(g7"). (1)
Note that we trivially have E[Y] < E[X].

3.2 A General Lower Bound for LeadingOnes

What is a good lower bound for the expected run time of any (1+1) EA5 on ONEMAX
or LEADINGONES when the length is sampled from some given distribution D on N? If
the algorithm designer knew the true length n before he has to decide upon the mutation
probabilities (py, ..., pn), then the optimal bit flip probability for this solution length
could be chosen. We show that for LEADINGONES, if the true length n is known, any
setting of the bit-flip probabilities leads to an expected run time of £2(n?) regardless
of the choice of p.

Lemma 2 For any fixed solution length n and any vector p = (p;)ien of mutation
probabilities, the expected run time of the (1 + 1) EAj on LEADINGONES,, is 2n?).

Proof Via arguments analogous to the ones in [5, Sect. 3.3] (see [8, Sect. 2.3] for a
formal proof) it is easy to see that the expected run time E[T'] of the (1 + 1) EA; on
LEADINGONES,, is

n

E[T]:Zl !

i=1 2pi 1'[};11(1 - Pj).

Using this bound one can easily show that we can assume without loss of generality
that the mutation probabilities are monotonically increasing, i.e., p; < p;41 holds
for all i € [n]. Indeed, if px > pr+1 for some k € [n], the expected run time of the
(1 +1) EAj is larger than that of the (1 + 1) EA; withg = (q1, ..., qn)s Gk = Pk+1
qk+1 = pk, and g; = p; fori ¢ {k,k + 1}.

Letk := |n/2]. We have

k
[Ja—pp = —pof <e
Jj=1
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which gives

| 1

E[T]> )

e ePrk,
i 2P [1o (L =p))

n 1
>
T 22p
This shows that the overall expected optimization time of the (1 + 1) EAj on
LEADINGONES,, is £2(n exp(pik)/ pi). For all possible choices of pj this expression

is 2(n?): for pr = O(1/n) we have n/p; = £2(n?) and exp(prk) = @ (1), while for
larger py we see that exp(prk)/ pk is a growing function. O

Using these lower bounds for fixed solution lengths, Jensen’s Inequality and the
convexity of n — n?, we get the following general lower bound.

Theorem 3 Let D be any distribution on N with a finite expectation of m. Then for any
sequence p the expected run time of the (1 + 1) EA; on LEADINGONES p is 2(@m?).
This bound also applies to the setting in which the algorithm designer can choose the
mutation probabilities p = (py, ..., p,) after the solution lengthn ~ D has been
drawn.

Using Eq. (1), we get the following corollary.

Corollary4 Let N € Nand g > 1/N. Let D = TruncGeo(N, q) or D = Geo(q).
For any sequence p the expected run time of the (1 + 1) EAj on LEADINGONESp is
2(q™2). This bound also applies to the setting in which the algorithm designer can
choose the mutation probabilities p = (py, ..., p,) after the solution lengthn ~ D
has been drawn.

We conjecture that analoguous results hold for ONEMAX. More precisely, we con-
jecture that for any fixed solution length n and any vector p of mutation rates the
expected optimization time of the (1 + 1) EAp is £2(nlogn). With this result, Theo-
rems 3 and Corollary 4 would extend to ONEMAX, with £2 (m?) and .Q(q_z) replaced
by £2(mlogm) and £2(¢~ " logg~"), respectively.

3.3 Known Upper Bounds

Cathabard et al. [6] analyze the run time of the (1 4 1) EA5 with uniform mutation
probabilities p = (1/N);en and of the (1 + 1) EA;, which is the (1 + 1) EAj with
P = (piien = (1/( + 1))ien.

For ONEMAX they obtain the following results.

Theorem 5 (Results for OneMax from [6]) Let N € N, ¢ € (0, 1), and g = N~°.
For D = TruncGeo(N, q) the expected run time of the (1 + 1) EA; on ONEMAXp is
O (N log q_l) when p = (1/N);cn, while the expected run time of the (1 + 1) EA;
on ONEMAXp is O (g~ 2log N).

This result shows that the (1+1) EA; with P = (1/N);cn outperforms the (1+1) EA;
for g < 1/+/N, while the latter algorithm is preferable for larger . As we shall see in
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the following section one should not conclude from this result that position-dependent
bit flip probabilities are the better choice for this problem.

Remark By using a slightly more careful analysis than presented in [6], the bound for
the (14 1) EA; on ONEMAX p can be improved to O (g2 1logg~"). In fact, an analysis
similar to the one in Sect. 3.4, that is disregarding outcomes that are much larger than
the expectation, will give that result. It can also be shown that the requirementg = N ¢
is not needed as the O(¢~2logg~"!) bound holds for all ¢ > 1/N. It also holds for
the (non-truncated) geometric distribution D = Geo(q).

For LEADINGONES, Cathabard et al. show the following results.

Theorem 6 (Results for LeadingOnes from [6]) For N, ¢, g, and D as in Theorem 5,
the expected run time of the (1 + 1) EA; with p = (1/N);en on LEADINGONES p is
@(Nq_l), while the expected run time of the (1 4+ 1) EA; on LEADINGONESp is
Og).

Thus also for LEADINGONES the (1+ 1) EA; performs better than the (1+1) EA; with
p = (1/N)jen when ¢ > 1/+/N while the uniform (1 + 1) EAj should be preferred
for smaller ¢.

Remark As in the ONEMAX case, the @(q_3) bound for the (1 4+ 1) EA; holds more
generally for all geometric distributions Geo(g) with parameter ¢ > 1/N.

Theorem 6 shows that on LEADINGONESp the (1 4 1) EA; loses a factor of 1/g
with respect to the lower bound given by Corollary 4. This will be improved in the
following section.

3.4 Optimal Upper Bounds With Uniform Mutation Probabilities

We show that, for D being the (truncated or non-truncated) geometric distribution,
there exist bit flip probabilities p = (p;);en such that the expected run time of the
(1 4+ 1) EAp on ONEMAXp and LEADINGONESp is significantly lower than those of
the two algorithms studied by Cathabard et al. For LEADINGONES the expected run
time of our algorithm matches the lower bound given in Corollary 4 and is thus optimal
in asymptotic terms.

In both cases, i.e., both for ONEMAX p (Theorem 7) and for LEADINGONES p (The-
orem 10), the mutation rates yielding the improvement over the results in [6] are
uniform. Our results therefore imply that for LEADINGONES, unlike conjectured in
[6], one cannot gain more than constant factors from using position-dependent muta-
tion probabilities.

The key observation determining our choice of the mutation probability is the fact
that the (truncated) geometric distribution has a light upper tail, so that it is preferable
to choose the mutation probability in a way that minimizes the expected optimization
time of the (1 4 1) EA when faced with a solution size of average lengths. Hence, if
we know the parameters of the distribution, we can choose the mutation probability
such that it is (almost) reciprocal in each position to the expected length of the solution
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(which we stated in Equation (1) to be proportional to ¢~ '). Thus, in the setting of
[6], i.e., for the truncated geometric distribution with parameters N and g, we set
pi ‘= q/2 for all i € N. Our approach naturally also works for the (non-truncated)
geometric distribution Geo(q), which also has a light upper tail.

We remark without proof that similar results hold for distributions that are strongly
concentrated around the mean, e.g., binomial distributions, and also strongly concen-
trated unbounded distributions, such as Poisson distributions.

Theorem?7 For N € Nlet 1/N < g = q(N) < 1/2. Let p := (q/2)ien. For
D = Geo(q) and D = TruncGeo(N, q), the expected run time of the (1 + 1) EAj; on
ONEMAXp is @ (g~ 'logg™").

We note that the lower bound is immediate. With constant probability, the random
instance has length £2(¢~"). Since our (I + 1) EA 5 flips bits independently with
probability g /2, the classic coupon collector type argument (see Lemma 10 in [20])
gives that with probability £2(1) after c¢g~! In(g~") iterations, where ¢ is a suitable
constant, there is a bit position which was initially zero and which was not flipped in
any mutation operation. Hence in this case, which shows up with constant probability,
the run time is more than c¢ ! In(¢~"). This immediately shows that the expected run
time is £2(¢ "' In(g™")).

For the proof of the upper bound we will use the following upper bound from [29]
for the expected run time of the (1 4+ 1) EA on ONEMAX. A similar upper bound can
be found in [31, Theorem 4.1].

Lemma 8 ([29, Theorem 8)) For a fixed length n and a uniform mutation vector p =
(P)ien with 0 < p < 1, the expected run time of the (1 + 1) EAp on ONEMAX,, is at

most (In(n) + 1)/(p(1 — p)™).

Proof (of Theorem 7) We first consider D = TruncGeo(N, ¢). We do not worry about
constant factors in this analysis and thus bound some expressions generously.

Using Lemma 8 we can bound the expected run time of the (1 + 1) EA; on
ONEMAXp from above by

Z‘l g1 —g)" 'nm)+1) (1 —g)" 'nN) +1)

2
/21— /2" /21— /¥ @

N
n=1

To bound the last summand in this expression, we first observe that (using the binomial
theorem), for all positive n,

2\n/2
1-9"=(1-g+%) >a-9" 3
This shows that the last summand in (2) is at most
21 = N (V) + /g,

which is O (¢~ logg~"). This can be seen as follows. For ¢ > 2InIn(N)/N it holds
(using the inequality 1 —g < exp(—¢q)) that (1—¢)¥/>~! < exp(—gN/2) < 1/In(N)

@ Springer



Algorithmica (2019) 81:703-748 717

and thus 2(1 — )N/~ 1 (In(N)+ 1) /g = O(1/q), whilefor 1/N < g < 2InIn(N)/N
we have (for some suitably chosen constant C)

1=)"?*In(N) < (1 —=1/N)N? In(N) < C(In(N) — In(2Inln N))
= CIn(N/QInln N)) < ClIn(1/q).

Using again (3) we bound the first part of the sum (2) by

2 -9+l _ 2 K
In(n) + (1 — ¢)"/*
1_q; a—a = ;<n<n> (1 —q)
N—-1
=2 (n@m) + (1 — )",
n=1

To show that this expression is O (¢! log g~!) we split the sum into blocks of length
k := [1/q] and use again the inequality 1 — g < exp(—gq). This shows that the last
expression is at most

[N/K1-1 &k
Y Zexp( (f"“—1)>(1n(jk+£)+1)
=0 (=1
- [N/k]-1

<2k Z exp(—% (’7—1))(1n(j+1)+1n(k)+1)
=0@mm,

where the last equality can be best seen by first considering that ZrN/ o exp(—l

k ] .
(5 = D)In(k) + 1) = O(logk), while 31T  exp(— (4 = D) + 1) =
0(1) Summarizing the computations above we see that (2) is of order at most
-1 -1
q  'logg™".

For D = Geo(q) the computations are almost identical. By Lemma 8 and (3) the
expected run time of the (1 + 1) EA; on ONEMAXp is at most

2 i (1 —g)"(In(n) + 1)
l—gq (1 —g/2)"

n=1
o0
<2) (1=g)"* '(nm)+1) = 0(g " logg™"),
which can be seen in a similar way as above by splitting the sum into blocks of size
k:=T1/q] and using | — g < exp(—gq). O

It is interesting to note that the expected run time increases to between §2(N) and
O(N log N) when the mutation probability is chosen to be p = (g);en. This can
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easily be seen as follows. For the upper bound we use Lemma 8 (ignoring the “+1”
terms which are easily seen to play an insignificant role) to obtain that the expected
run time of the (1 + 1) EAj; with p = (¢);en on ONEMAXTruncGeo(N,¢) 1S at most

Ni gl—¢)"'Inn  (1—-g)"'InN
=  q—gq) q(1 — )N
N—1
Inn
=Y —— + 0(log(N)/q)
n=1 1—6]
= ln((lN—_l)') + O(Nlog N)
—q
= O(NlogN).

We can derive a strong lower bound of §2 (N log N) in the case of27N/3 < q <1/N
from the following one for static solution lengths. See also [31, Sect. 6] for very strong
lower bounds.

Lemma 9 ([29, Theorem 9]) For a fixed length n and a uniform mutation vector p =
(p)ieN, the expected run time of the (1 + 1) EA; on ONEMAYX,, is at least (In(n) —
Inlnn —3)/(p(1 — p)*) for 273 < p < 1/n and at least (In(1/(p*n)) —Inlnn —
3)/(p(1 = p)") for 1/n < p < 1/(/nlogn).

Thus, the expected run time of the (1 + 1) EA; with p = (¢);en and 27V/3
g < 1/N on ONEMAXTruncGeo(N,q) 18 at least Zflvz_ll g1l — q)”_lw

Z,I,v:_ll % 11’1’; = %W = (N log N). Similarly we can get a lower bound of

£2(N)incaseof I/N < g¢q < 1/(\/ﬁlog N) by using the lower bound of 1/(g(1—¢)™)
for any fixed solution length 7.

‘We now turn our attention to the LEADINGONES problems, where a similar approach
as above yields the following result.

IV IA

Theorem 10 Let N € Nand 1/N < q < 1/2. Let p := (q/2)ien. For D =
TruncGeo(N, q) and D = Geo(q), the expected run time of the (1 + 1) EAj on
LEADINGONES p is @ (g ~2).

We will derive this result from the following lemma, which was independently
proven in [5, Theorem 3], [29, Corollary 2], and in a slightly weaker form in [26,
Theorem 1.2].

Lemma 11 ([5],[29], and [26]) For a fixed length n and a mutation vector p = (p)ieN
with O < p < 1/2, the expected run time of the (1 + 1) EA; on LEADINGONES,, is

exactly (1/2p%) ((1 — p)™" 1 — (1 — p)).

Proof (of Theorem 10) We first consider the case that the solution length is sampled
from the truncated geometric distribution TruncGeo(N, ¢). By Lemma 11 the expected
run time of the (1 + 1) EA; on LEADINGONESp is
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Y- " 2 (a2 = —q/2) + A )

n=1

where A is the summand that accounts for the event that the solution length is N, i.e.,
(=" = (=g —a-g/2) =0 (s7?).

To bound expression (4), we use inequality (3), which for n = 1 provides (1 — PY? <
1 —¢g/2. Using this inequality (in the first and the last step in the computations below),
and ignoring the “—(1 — ¢ /2)” term in (4), we can bound the expected run time of the
(I + 1) EAj; on LEADINGONES p from above by

2 S =g i
5§<(1—q/2>" 1)+0<‘1 )=

o0

Z — 9" 10 (q—z)

Qlt\)

2 1 _ _
Tgi-a- q>1/2+0(‘1 ) =0a.

Similar computations, again using that (1 — ¢)'/> < 1 — ¢/2 show that for D =
Geo(g) the expected run time of the (1 +1) EA; on LEADINGONES p is bounded from
above by

1l—g ! 2 2 1 4
Z 7 15—21—4)"/2 PR
(I—q/D"" 7 g = gl— (1=

m}

Just as for ONEMAXp (with D = TruncGeo(N, g)) we see that also on
LEADINGONESp the expected run time increases (in this case to ® (N /q)) when the
mutation probability is chosen to be p = (g);en. By Lemma 11 this run time equals

N—1
30— q)"—lzqi2 (=g —(—g) +4
n=1

1 N-1

=— I-(1-g)")+A
2q;( (1=

_ _ N
:i<N—1——1 d-9) +1>+A

2q q
=0O(N/q) + A,

where A is the summand that accounts for the event that the solution length is N, i.e.,
A==V ((1 DN —a-g)=0(s7?).
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4 Initial Segment Uncertainty Model with Arbitrary Solution Length

In the setting described in Sect. 3 it is assumed that the algorithm designer has quite a
good knowledge about the solution length. Not only does he know an upper bound of
N, but he may also crucially exploit its distribution. Indeed, we make quite heavy use
in Theorems 7 and 10 of the fact that the (truncated) geometric distribution has a light
upper tail. Since situations may exist in which one cannot rely on so much information,
we regard in this section a more general setting in which no prior information is given
about the possible solution length n. That is, we regard a setting in which the solution
length can be an arbitrary positive integer. In this setting neither do we have any upper
bounds on n nor any information about its distribution.

As before, our task is to decide upon on a sequence (p;); <N of mutation probabilities
0 < p; < 1. An adversary may then choose the solution length n and we run the
(1+1) EAj with p = (p1, ..., pn). Inpractical applications, this can be implemented
with a (possibly generous) upper bound on the problem size.

We first show that uniform fixed bit flip probabilities necessarily lead to exponential
run times (see Sect. 4.1). We then show two ways out of this problem. In Sect. 4.2 we
consider position-dependent bit flip probabilities and in Sect. 5 we show that we can
have an efficient algorithm with uniform bit flip probabilities if we choose the bit flip
probability randomly in each iteration.

4.1 Non-suitability of Uniform Bit Flip Probabilities

It seems quite intuitive that, if nothing is known about the solution length, there is not
much we can achieve with uniform bit flip probabilities. In fact, for any fixed mutation
probability p € [0, 1], we just need to choose a large enough solution length 7 to see
that the (1 + 1) EA 5 with uniform mutation probability p is very inefficient.

More precisely, using the following statement (which is a simplified version of [31,
Theorem 6.5]), we get the lower bound regarding optimizing ONEMAX with uniform
bit flip probabilities stated in Theorem 13.

Theorem 12 (from [31]) Let 0 < & < 1 be a constant. Let p = O(n=237%) and
P := (p)ien. On any linear function, the expected optimization time of the (14-1) EAj
is bounded from below by

1 . 1
(l — 0(1)) m min {ln(n), In (W)} .

Theorem 13 Let p € [0, 1] be a constantand p = (p);en. Then there exists a positive
integer no € N such that, for all n > ny, the expected run time of the (1 + 1) EAp on
ONEMAX,, is 25

Itis quite intuitive that for large p the expected optimization time of the (1+1) EA;
with p = (p)ien is very large also for small problem sizes, as in this case typically
too many bits are flipped in each iteration. This has been made precise by Witt, who
showed that for p, n with p = 2(n®~"), the expected run time of the (1 + 1) EA 5 is
22(°) with probability at least 1 — 272 [31, Theorem 6.3].
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For LEADINGONES we get a similar lower bound from Lemma 11.

Theorem 14 Let p € (0, 1/2) be a constant and p = (p);en. Then the expected run
time of the (1 + 1) EA 5 on LEADINGONES,, is 22",

Proof From Lemma 11 we have that the expected run time of the (1 + 1) EAj is, for
n large enough,

(epn—p _ 1) — 0%2(n)

| =

zipz (a=-p™'-a-p)=

4.2 Initial Segment Uncertainty Model with Position-Dependent Bit Flip
Probabilities

As discussed, one way to achieve efficient optimization with unknown solution length
is by using position-dependent mutation rates, that is, different bit positions have
different probabilities associated for being flipped during a mutation operation. We
shall make use of summable sequences p to define these bit-flip probabilities. For the
convenience of the reader, some basic facts and definitions of summable sequences
are summarized in Section A in the “Appendix”.

The advantage of using summable sequences is that the probability of flipping only
one single bit is always constant, regardless of the total number of bits considered, i.e.,
regardless of the problem length n. This is in contrast to the sequence (1/(i 4 1));en
considered in [6], which is not summable, and which has a chance of (1/2) ]_[;’Zz( 1—
1/(i + 1)) = 1/n of flipping only the first bit and a chance of (1/n) ]_[:-’:_1l (1—-1/G+
1)) = 1/n? of flipping only the nth bit. For this reason the (1+1) EA; is very inefficient
for the setting in which the solution length can be arbitrary.

Using the following two theorems for ONEMAX and LEADINGONES, respec-
tively, we will be able to show in Corollary 17 that not knowing the solution
length n does not harm the expected run time more than by a factor of order
log(n) log® (n) ... 10g" =D (n)(log® (n))!*+¢ with respect to the best known (and, in
case of LEADINGONES according to Lemma 2 optimal) bound when the problem length
is known a priori.

We start with the theorem regarding ONEMAX.

Theorem 15 Let p = (p;)ien be a monotonically decreasing summable sequence
with £ := Y 22, pi < 1. Then the expected run time of the (1 +1) EAj on ONEMAX,
is at mostlogn/(p,(1 — X)) = O(logn/py).

Proof We make use of the multiplicative drift theorem [17, Theorem 3] and show that
for every n and every search point x with n — k ones, the probability to create in one
iteration of the (1+1) EA 5 with p asearch point y with ONEMAX,, (y) > ONEMAX,, (x)
is at least of order k/p,. This can in fact be seen quite easily by observing that the
probability to increase the ONEMAX-value of x by exactly one is at least
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n n o0
kpn [ [0 =pp) = kpa [ 1= pj | =kpa | 1=D_pj

j=1 j=1 =1
= kpn(l - X)),

where the first (elementary) estimate is known as Weierstrass product inequality, see,
e.g., [9]. From this an upper bound of logn/(p,(1 — X)) for the run time of the
(1 + 1) EAj follows immediately from the multiplicative drift theorem. O

Next we consider LEADINGONES. The proof follows along similar lines as the one
for ONEMAX and uses a fitness level argument instead of multiplicative drift (using
additive drift would also be possible). The following statement will be generalized in
Lemma 27 but suffices for the considerations made in this section.

Theorem 16 Let p = (p;);ieN be amonotonically decreasing summable sequence with
¥ =32, pi <. The expected run time of the (1 + 1) EA; on LEADINGONES,, is
atmostn/(p,(1 — X)) = O(n/py).

Proof Letn, k € Nwithk < nandletx € {0, 1}" withLo(x) = k— 1. The probability
to get in one iteration of the (1 + 1) EAj a search point y with LO(y) > LO(x) is at
least

k—1 k—1
p[Ja=ppzp (1= pi| = (1= 2) = pu(1 = 2).
Jj=1 j=1

By a simple fitness level argument (see, e.g., the work by Sudholt [29] for back-
ground and examples of this method), the expected run time of the (1 + 1) EAj; on
LEADINGONES,, is thus at most n/(p, (1 — X)). O

It is well known that, for every constant ¢ > 0, the sequence (1/(i (log i)1+5)),~€N is
summable (this can be proven via Cauchy’s condensation test). It is also monotonically
decreasing in i. Theorems 15 and 16 therefore imply that the expected run time of the
(1+1) EAj; on ONEMAX,, is O (n(logn)>*¢) and O (n* (log n)' ) for LEADINGONES,,

when j = (pi)ien := (1/(2Si(log i) *))ien with S := Y2, 1/(i(log i)' *).
This bound can be improved by regarding the following sequences of iterated log-
arithms. For every b > 1, ¢ > 0, r > 0, and all positive integers s, set

s—1
pyer) = 1/(r<log§f)(r>>”€ I1 1og§,/>(r>), ©)
j=1
where, foreach b > 1, j € N>o, and r > 0, we set

log,(logf/ ™" (r), if logli=D(r) = b;
1, otherwise;

logt (r) := { (6)

@ Springer



Algorithmica (2019) 81:703-748 723

with log,(bl)(r) = log,(r) if r > b and logél)(r) := 1 otherwise. When, in the
following, the subscript b indicating the base of the logarithm is omitted, it can be
assumed to be equal to two.

It is furthermore well known that, for every ¢ > 0 and every s > 1, the sequence
(pé’s(n))neN is summable, cf. [21, page 48]. Together with Theorems 15 and 16 , this
gives the following bounds.

Corollary 17 Lets € Nand e > 0. Set p := (pf’g)ieN. Then the expected run time of
the (1 +1) EA is

— O(n(log(n))?10g® (n) ...10g" =D (n)1og"® (n))'+¢) on ONEMAX,, and
— 0(n®log(n)1og® ) ...log" =D (n)(1og® (n))!*+¢) for LEADINGONES,.

A natural question arising from the construction in (5) is the summability of those
sequences in which the iterated logarithms in the denominator are not interrupted; that
is, of the sequences ( plfo (n))en with elements

p(n) = 1/<n I 1og;f’(n)). (7
j=1

It is known in the mathematics literature (cf. also Theorem 43 in the “Appendix”) that
these sequences (pp°(n)),en are summable if and only if the base b of the logarithm
satisfies b < e := exp(1). This yields the following bounds.

Corollary 18 Leth < eand p := (pp°(n))nen. The expected run time of the (1+1) EA 5
is

— 0(n(log,(n))*log” (n) ...) on ONEMAX,, and
— 0(n?log,(n)log}” (n) . ..) on LEADINGONES,,.

5 Unrestricted Uncertainty Model

In the conclusions of [6] the authors ask the following: how can we optimize efficiently
when an upper bound N on the problem length is known, but only n bits at unknown
positions are relevant for the fitness? It is not difficult to see that our previous solutions
with position-dependent bit flip probabilities will not be able to assign appropriate bit
flip probabilities to the relevant bit positions. However, any uniform choice of bit flip
probabilities will effectively ignore irrelevant bit positions. In this section we therefore
consider the (1 + 1) EAgp, described as Algorithm 3 in Sect. 2.3, a variation of the
(14 1) EA where the bit flip probability p is chosen randomly from a distribution Q on
(0, 1) in each iteration (the distribution Q does not change over time). This mutation
probability is then applied independently to each bit, i.e., each bit of the current best
solution is independently flipped with probability p.
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To make the problem more explicit, we are asked to find a distribution Q on [0, 1]
such that the (1 4 1) EAg efficiently optimizes for any n € N and any pairwise
different by, ..., b, € N the functions

n
i=1
LEADINGONESp, ... b, (x) := max{i € [0...n] |Vj <i:xp, =1}.

In Theorems 19 and 20 we show that such a distribution Q exists. That is, there is
a distribution Q such that the corresponding (1 + 1) EA efficiently optimizes any
ONEMAXy, ... b, and any LEADINGONESy, ... 5, function, regardless of the number of
relevant bits and regardless of their positions.

We start with our main result regarding ONEMAX.

Theorem 19 Let (pi)ien € (0, I)N be a monotonically decreasing summable
sequence. Set X = 230:1 pj- Let Q be the distribution which assigns the muta-
tion probability 1/i a probability of pi/ X.

For any pairwise different positive integers by, . . ., by, the expected run time of the
(1+1) EAg on ONEMAXy, . p, is O (log(n)/p2,).

Proof Letn € Nand by, ..., b, be pairwise different positive integers.
The probability to sample a mutation probability between 1/(2n) and 1/n is

2n
ij Z npop-
j=n

We disregard all iterations in which we do not sample a mutation probability between
1/(2n) and n (they can only be beneficial). Thus, on average, we consider at least one
iteration out of 1/(np2y).

Assuming that x is a search point with n — £ ones (in the relevant positions) and
that the sampled bit flip probability p satisfies 1/(2n) < p < 1/n, the probability of
gaining one of the remaining ¢ ones in a relevant position and not flipping any other
relevant bit is

tp(1=p)" =" = £/@n)(1 = 1/n)""" = €/ (2en).

Thus, we have an expected progress in each iteration of at least

V4
——npa, = O ({pay) .
2en

Therefore, by the multiplicative drift theorem [17, Theorem 3], we need in expectation
O (log(n)/ p2y) iterations to optimize function ONEMAXp, . p,- O

For LEADINGONES we obtain the following.
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Theorem 20 Let (p;)ien and Q as in Theorem 19. For any pairwise different

by, ..., b, € Nthe expected run time of the (1 + 1) EAp on LEADINGONESy, ... p, iS
O (n/ pan).
Proof Letn € Nand by, ..., b, be pairwise different positive integers.

This proof follows along similar lines as the one for ONEMAX. We have again that
the probability to have a bit flip probability between 1/(2n) and 1/n in an iteration is
at least npo;,.

Let x be a search point with LEADINGONESy,, ... 5, (x) = £. Given a mutation prob-
ability p between 1/(2n) and 1/n, the probability to create in one iteration of the
(1 + 1) EAp a search point y of fitness greater than £ is at least

p(1=p) ' > 1/@Qn) (A = 1/n)""" > 1/(2en).

Thus, we have an expected progress in each iteration of at least

1
=——npa = O(p2n).
2en

Therefore, by the fitness level method (see again [29] for a discussion of this method),

we need in expectation O (n/p2,) iterations to optimize LEADINGONES, . p, - O
Similarly to Corollaries 17 and 18 we obtain the following bounds.
Corollary 21 Letn € Nand by, ..., b, be pairwise different positive integers.

Fors € N, & >0, p := (p}"*)ien, and Q = Q(p) the expected run time of the
(1+1)EAgis

- 0(n(log(n))*1log® (n) .. .1og" =V (n)(10g"® (n))!+¢) for ONEMAXp, . p,, and
— 0(n*log(n)log® (n)...1og" =D (n)(log" (n))'*¢) for LEADINGONES, ..,

Forb < e, p = (pp°(n)nen, and Q = Q(p) the expected run time of the (1 +
1) EAg is

,,,,,

.....

6 Lower Bounds for LeadingOnes in Both Uncertainty Models

In this section, we prove very sharp lower bounds for the optimization of the LEADIN-

GONES function in the two uncertainty models via the two algorithm classes (1+1) EA 5
and (1+1) EAg. Our first result and the central step towards proving the lower bounds
is proposing a fairly general class of algorithms that extends both previous algorithm
classes (Sect. 6.1). We then show that all three lead to the same run time profiles for the
initial segment model (Theorem 26). Since the (1 + 1) EA ¢ algorithm class gives the
same performance on instances defined on any subset of the bit positions, this general
result connects the two uncertainty models and shows that none of our algorithms can
have a better performance in the weaker initial segment model.
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Given that all algorithm classes are equally powerful, we then concentrate in
Sect. 6.2 on the performance of the (1 + 1) EAj in the initial segment uncertainty
model. In Theorem 34 we show that, forall s € N, §2 (n2 log(n) log(z) (n)... log(s) (n))
is a lower bound for the expected run time of the LEADINGONES instance of length 7.
By carefully constructing for each sequence p a sequence ¢ such that the asymptotic
performance of (1 + 1) EAg is strictly better than the one of (1 + 1) EAj, we also
show that there is no best asymptotic performance on the initial segment LEADIN-
GONES problem in the (1 + 1) EA 5 algorithms class (and likewise in the (14 1) EAg
class), cf. Sect. 6.2.2.

6.1 Four Algorithm Classes with Equal Power in the Initial Segment Uncertainty
Model

To conveniently prove lower bounds for the two algorithm classes (1 + 1) EA; and
(14+1) EAp, we define the following algorithm class which generalizes both. Conse-
quently, a lower bound for the new algorithm class immediately is a lower bound for
both previously regarded ones.

Arbitrary Mutation on Infinite Bit Strings: The (1 + 1) EAp. In simple words,
we consider all algorithms that can be defined as follows. Let P be a probability
measure on the set 2 = {0, 1} of infinite bit strings. The (1 4+ 1) EAp, when run
on the finite subset / C N of bit positions, is the classic (1 + 1) EA except that the
mutation operator (informally speaking) samples a random element X from £2 and
then flips exactly those bits i € I for which X; = 1.

To make this formally correct, we need a mild excursion into probability theory.
Foralln e Nanday, ..., a, € {0, 1}, we call the set

C(ay,...,ay) :={x €82 |Vien]:xi=a}

a cylinder in §2. Let A be the o-algebra generated by all cylinders. The precise
structure of A is not overly important in the remainder except that it contains the
following sets C(y).

For a finite set / C N denote by {0, 1}/ the set of all finite binary sequences with
indices in 7, formally, all y : I — {0, 1}. For y € {0, 1}/, let

Ciy)={xe|Viel:x =y}
Then A contains all such sets C(y).
Formally speaking, {C(y) | y € {0, 1}/} generates a sub-c-algebra of A, which
is isomorphic to {0, 1}/. Consequently, any probability measure P on the measurable

space (£2, A) gives rise to a probability measure IP; on {0, 1}/ (with the power set as
o-algebra) defined by

Pr(y) :==P[C(y)]

forall y € {0, 1}/.
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Building on these considerations, we can define the mutation operator of the (1 +
1) EAp when running on a finite set / C N of bit positions as follows. The offspring
stemming from a parent x € {0, 1}/ is x @ y, where y € {0, 1}/ is chosen randomly
from the distribution IP;. Here @ denotes the bit-wise exclusive-or. In other words, we
flip those bits i of x for which y; is one.

Next we argue that the (1 + 1) EAj and (1 + 1) EAg classes are subclasses of the
class of all algorithms (1 4+ 1) EAp.

— Let p = (pi)ien be any sequence in [0, 1]. Then the (1 + 1) EAjp, when run on
a finite bit set I, performs mutation by flipping each bit i € I independently with
probability p;. When defining a probability measure P on §2 by setting

PlC(ar,...,al= ] » ] a-p)

i€[nl;a;=1 i€[n];a;=0

for all cylinders, then the (1+1) EA ; and the (1 + 1) EAp are the same algorithm.

— Let Q be a discrete distribution on [0, 1]. Then the (1 + 1) EAp, when run on
a finite bit set I, performs mutation by first sampling a number ¢ from Q and
then flipping each bit i € [ independently with probability g. When defining a
probability measure P on £2 by setting

P[C(ar,....,a)l=)Y 0) [] ¢ [] (-o.

q i€[nl;aji=1 i€[n];a;=0

then the (1 + 1) EAp and the (1 + 1) EAp are the same algorithm.

For this reason, any lower bound for the best performance achievable with an
algorithm from the class (1 + 1) EAp immediately carries over to the subclasses
(I +1) EAp and (1 + 1) EAg. Now that we regard the same class (1 + 1) EAp of
algorithms for the two uncertainty models of an unknown initial segment [n] and an
unknown set / of relevant bits, it is clear that a lower bound for the first case carries
over to the second. Since our lower bound for the first case will essentially match our
upper bounds for both models (as they are equal), it suffices in the following to regard
the model of an unknown initial segment / = [n] of bits on which the LEADINGONES
function to be optimized is defined.

The next step towards the solution of our problem is the following surprising result
that for any algorithm (1 + 1) EAp there is a randomized local search algorithm
(flipping a single randomly chosen bit as mutation operation) that has exactly the
same performance on all initial segments (Lemma 22).

Generalized Randomized Local Search on Infinite Bit Strings: RLS;. Let
P1, P2, . .. be non-negative numbers with Zn en Pn < 1. Then the algorithm RLS ; is
a special case of the (1 + 1) EAp that

— flips exactly the ith bit with probability p;
— and flips no bit with probability 1 — >, _ Pn-
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More formally, RLS; equals (1 + 1) EAp for the measure IP defined by P[C(ay, .. .,
ap)] =

Di ifag; =1landa; =0for j € [n]\ {i},
0, if there are i, j € [n] withi # janda; =1 = a;j,
1= ,enPn. aj =0forj e [n]

Lemma 22 Let P be any probability measure on 2 = {0, 1}. Then there is a sequence
of non-negative numbers p = (p1, p2, ...) with ), . pn < 1 such that, for LEADIN-
GONES, the randomized local search algorithm RLS; and (1 + 1) EAp when run on
any initial segment of bits have exactly the same run time distribution.

To prove this lemma, we need the auxiliary result that in any run of an (1 4 1) EAp
algorithm at any time ¢ the random individual X is identically distributed within
each fitness level. This elementary observation has been used previously in [5,16,29]
to analyze the optimization of fixed length LEADINGONES instances.

Lemma 23 Consider a run of an (14 1) EAp algorithm on the LEADINGONES function
defined on the initial segment [n]. Denote by X© the random initial individual and
by XD t € N, the random individual forming the one-element population of the
(1 4+ 1) EAp after the t-th iteration. Then, for any two search points x,y € {0, 1}"
with Lo(x) = Lo(y), we have Pr[X® = x] = Pr[X® = y].

Proof We proceed by induction over time. For + = 0, the claim is obvious since
X © is simply a bit string chosen uniformly at random from {0, 1}", so we even have
Pr[X") = x] =Pr[X" = y] forall x, y € {0, 1}".

Assume the claim to hold for some ¢ > 0. Since the distribution of X Y1) is a convex
combination of the distributions of X1 conditional on the events Lo(X®) = i,
i € [0...n], it suffices to show the claim conditioning on Lo(X®) = i for some
i € [0...n] (by the law of total probability). So let us assume that X ) = | for some
i € [0...n]. Since the claim is trivial for i = n, let us assume i < n. Then, with
probability one, the first i bits of X ® are one and Xl(ﬂl =0.Forall j >i+1,
the bits Xy) are independently and uniformly distributed in {0, 1} by our induction
hypothesis.

Let Y € {0, 1}" be the random mutation mask used in the (¢ 4+ 1)-st iteration, that
is, ¥; = 1 if and only if the mutation step in this iteration flipped the j-th bit. We
again condition on each possible outcome y € {0, 1}" of Y and prove the claim in this
case. Hence let y € {0, 1}" and condition on ¥*) = y. We need to show that X “+1
in this situation is uniformly distributed within each fitness level. We consider three
cases.

Case 1: If y is such that y; = 1 for some j < i, then the mutation offspring has
a lower fitness than X*) and is not accepted. Hence X*) and X+ are identically
distributed and the claim is obvious.

Case 2: If y is such that y; = O for all j < i + 1, then the mutation offspring has
fitness equal to LO(X ") and is accepted. The distribution of this X “*1) is identical to
the one of X®, since the first i + 1 bits are not changed and the last n — (i + 1) bits are
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obtained from an exclusive-or of the last n — (i + 1) bits of X ) which are uniformly
distributed in {0, 1}"~¢*D and a fixed bit string, namely the last n — (i + 1) bits of y.
Since such an exclusive-or is a bijection of {0, 1}"~¢*D  this part of X+ remains
uniformly distributed in {0, 1}"~¢+D,

Case 3: We consider finally the case that y;1| = l and y; = O forall j <i.In
this case, the mutation offspring and hence also X “*1 have a fitness larger than i.
With the same argument as in the previous case, we see that the last n — (i 4 1) bits
remain independently and uniformly distributed. Consequently, when conditioning on
the fitness of XU+ being some j > i 4 1, the bits with index larger than j + 1 remain
independently and uniformly distributed. This again shows the claim. O

Proof (of Lemma 22) Forn € N,let C,, := C(ay,...,a,) witha; =...=a,_1 =0
anda, = 1.Let p, := P[C,]. Since the sets (C;,), <N are disjoint, we have ZHGN Pn <
1. We show that the (1 + 1) EAp and RLS; have an identical optimization behavior.

Let n € N and consider the optimization of LEADINGONES on the initial segment
[n] both via the (1 + 1) EAp and RLS 5. By Lemma 23, both algorithms at any time ¢
have the property that the parent individual X*) is uniformly distributed within each
fitness level. Consequently, the distribution of X is fully described by the fitness
level densities (Pr[Lo(X 0y = Diefo...n]- To show that X () has the same distribution
for the (1 + 1) EAp and RLS;, it therefore suffices to show that both algorithms have
the same fitness level densities.

We do so by induction. There is nothing to show for r = 0, since the initial individual
is chosen uniformly at random in both algorithms. Assume that at some time ¢t > 0
both algorithms have the same fitness level densities. We show that this is also true
at time 7 4 1. Since Pr[Lo(X“*D) = i] = Y _; Pr[Lo(X“*D) =i | Lo(x®) =
F1Pr[Lo(X®) = j]and since the PrlLo(X ) = j] are identical for both algorithms,
it suffices to show that both algorithms have identical Pr[Lo(X“*1) =i | Lo(X") =
jlforalli, j € [0...n].

Let j € [0...n]. Since there is nothing to show for j = n, let us assume j < n. For
the (1 + 1) EAp, the probability to leave the j-th fitness level is the probability to flip
the (j + 1)-st bit and to not flip bits 1, .. ., j. By definition of the (1 4 1) EAp, this is
exactly P[Cjy1]. The second algorithm RLS 5, obviously, leaves the j-th fitness level
if and only if the (j + 1)-st bit is the single bit that is flipped, which by definition
happens with probability p;;; = P[C;1]. For both algorithms, conditional on that
the j-th fitness level being left, the bits with index larger than j + 1 are independently
and uniformly distributed. Consequently, the number of additional fitness levels gained
in addition to the (j + 1)-st one is also equally distributed. O

We note in the following lemma that, for LEADINGONES, the class of algorithms
(I + 1) EAj; regarded in [11] is equal in power to the class of algorithms RLS.
Together with Lemma 22, this shows that all three classes of algorithms are equally
powerful, and in particular, that the subclass (1 + 1) EAj regarded in [11] was of
maximal power.

Lemma 24 For any sequence of non-negative numbers p = (p1, p2,...) with
Y onen Pn < 1 there is a sequence ¢ = (q1,q2, ...) of numbers in [0, 1] such that
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RLS; and (1 + 1) EAj for each initial segment of bits have the same run time distri-
bution on LEADINGONES.

Proof Let us assume that we have p, < 1 for all n € N, as otherwise trivially g := p
suffices. Let g1 := p; and recursively g, := pn/ ]_[’};}(1 —g,). Using induction, it is
not difficult to see that ¢, = p, /(1 — Zj<n pj). Furthermore, since 1 — Zj<n pj <
Dn, this also shows that g, < 1. As discussed earlier, this (1 + 1) EA; is a special
case of the (1 + 1) EAp with P[C(ai, . .., an)] = [ icpnya=1 4 [ liepnpiai=o(1 — i)-
In particular, fora; = ... = a,—1 = 0 and a, = 1, we have P[C(ay, ..., a,)] =
qn ]_[fz_ll(l — gqi), which by construction equals p,. Consequently, if we redo the
construction of the proof of Lemma 22 with this (1 4+ 1) EAp, we obtain our original
RLS; algorithm. Consequently, the (1 + 1) EA; just constructed has an identical
performance with RLS. O

An advantage of the class RLS; is that the expected run times are easy to compute.
The following result will be used in Lemma 27 to bound the run time of the (1+1) EA ;.
The proof is inspired by the analysis of the expected run time of the (1 4+ 1) EA on
LEADINGONES in [5], however, we are not aware of a previous analysis of the run time
of RLS on LEADINGONES. We note that, while this work was under review, a general
analysis of (1+1)-type algorithms on LEADINGONES via stochastic domination was
proposed in [8], which implies our result. Since this proof is very different from ours,
and to keep our work self-contained, we still present our original proof.

Lemma25 Let p = (p1, pa2,...) be a sequence of non-negative numbers with
Y onen Pn < 1. Then the expected run time Of RLS 5 optimizing the LEADINGONES

function on the initial segment [n] is 5 Z where g = oo

i=1 p; p
Proof Letn € N. Denote by E the expected run time of RLS; on LEADINGONES in
[n]. If thereis an i € [n] with p; = 0, then with positive probability RLS  never finds
the optimum, hence E = oo as claimed. So let us assume that all p; are positive.
Denote by E; the expected run time of RLS ; when starting with a random search
point of fitness i. Then, trivially, £, = 0. For i < n, we observe that when starting
with a random search point of fitness i we only make progress when the (i +1)-st bit is

flipped. The expected waiting time for this event is T If this event happens, since the
bits with index higher than i 4 1 are independently and umformly distributed, we move
up to fitness level i + £ with probability p; ;¢ :=27¢, ¢ =1, n—i—1,and move

up to fitness level n with probability p; , := 2~~~ 1). Slnce in any case the resulting
search point is uniformly dlstrlbuted on 1ts ﬁtness l_evel, see Lemma 23, we have E; =
e+ Y PigE; = 5 Z, —i1127 YD E;. Regarding the corresponding

= :+22 UDE; = (Ejq1 — m)/Z Substituting

this suitably into the expression for E;, we obtain E; = p+r1 + Eiy1 —

expression for E; 41, we see that > "}

. Now an
1
pj’

Since the injtial individual is chosen uniformly at random from {0, 1}"*, we have

E= Z"_l 2-i-1E;, where we exploited E, = 0already. Using our knowledge about

the E;, we obtain E = 3 Zl 1 7 a8 claimed. O

1
1 1 2
elementary induction for i = n — 1 down to 0 shows E; = g T2 )¢ J=ig2

@ Springer



Algorithmica (2019) 81:703-748 731

The above insight allows us to completely describe the possible performances of
(I+1) EAp, (1+1) EA;, and RLS; algorithms on LEADINGONES defined on an initial
segment of unknown length of an infinite sequence of bits. To make things precise, we
call the function E : N — R the initial segment run time profile of such an algorithm
if its expected run time on the LEADINGONES function defined on the bits with indices
in [n] equals E(n).

Theorem 26 (characterization of initial segment run time profiles) Ler E : N — R.
The following four properties are equivalent.

(1) There is a sequence q : N — [0, 1] with Zflil gqn < 1 such that for alln € N,
we have E(n) = £ 31, %.
(i) E is the initial segment run time profile of the (1 + 1) EAp for some distribution
P.
(iii) E istheinitial segment run time profile of the (1+1) EA; for some p:N—[0,1].
(iv) E is the initial segment run time profile of RLSj for some p N — [0, 1] with
Zsil pn < L.

If these properties are fulfilled, then q in (i) equals p in (iv).

6.2 Computing Concrete Lower Bounds for LeadingOnes

In the remainder of this section, we use Theorem 26 to compute concrete run time
bounds for the (1+4-1) EA 5. These bounds then immediately yield performance bounds
for all the other settings covered by Theorem 26. We note that some (but not all) of
the subsequent run time results can alternatively be obtained by directly analyzing the
summable sequences described in Theorem 26.(i). Such an approach would, however,
not give any additional insights into the sequences p underlying the (1 + 1) EAj; with
initial segment run time profile £, thus motivating us to study this algorithm directly.

6.2.1 Initial Segment Run Time Profile of the (1 + 1) EA;

Lemma 22 can be used to precisely determine the initial segment run time profile of the
(I+1) EAp. From this we can easily compute the following upper and lower bounds.
This result extends Theorem 16, which assumes that p is monotonically decreasing
and summable.

Lemma 27 Let p = (pu)nen be a sequence of positive numbers. Let Sy := Oand S, :=
Z?:l pi foralln € N. The expected optimization time E[T;(n)] of the (1+1) EAj; on

the LEADINGONES instance of length n in the initial segment uncertainty model can
be bounded by

1 & Si_ 1 & 28
- Z exp( i 1) < E[Tﬁ(l’l)] < - Z CXP( i 1)
23 ‘ 23 pi

where the upper bound is valid only when p, < % foralln € N.
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If p is monotonically decreasing, py < 1/2, and there exists a constant ¢ such that,
foralln, py/pns2 > c, then E[T;(n)] = nexp(@(S,))/ pn. For summable sequences
satisfying these additional requirements, we thus have E[T;(n)] = © (n/py).

Proof By Lemma 22 the initial segment run time for the (1 + 1) EAj; equals that of
RLS; withg = (py ]_[j<n (I = pj))nen. To this sequence we apply Lemma 25 to see
that the expected run time of the RLS; and thus of the (1 + 1) EAj; equals

-1
n

1
BTl =2 | [[Ta-rp | o] ®)

i=1 j<i

We use the inequalities e < (1 —x) < e, valid for all x < 1/2, to get the
following estimates.
To bound the expected run time from below, we observe that

-1

1
BIT; 0] = 5 [Ta-rp]|pi
i=1 j<i
—1
1 n
z 5 _ l_[eXP(—pj) Di
i=1 j<i
-1
1 n
=3 exp| =Y pj||pi
i=1 j<i
1 exp(Si1)
= — -_— 9
2; > ©)

If p is monotonically decreasing then S,, < 25,2, showing that

\

1 Z exp(S/2)

E[T}(n)] s

i=n/2+1
. lﬁeXP(Sn/z)' (10)
22 pup

If, in addition, for some constant ¢ > 0 we have p,/p,/2 > c, then it can be easily
seen from (10) that there is a constant d such that

E[T5(n)] > o SRS

n
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We now turn to the upper bound. We have

-1

EIT;0] = 5 [Ta-pp]|pi
i=1 j<i
-1

1 n

=3, HCXP(—zpj) pi
i=1 j<i

—1

1 n

=2 ([ (-2 | | »
i=1 j<i

1 Z exp(2S;_1)

5 (1)
im1 Pi

2

For all positive sequences p the series (S,),cN is monotonically increasing. If p is
monotonically decreasing, then (11) shows that

nexp(2S,)

E[T;(n)] = 2

]

Asaside remark, we mention as immediate consequence of Lemma 27 the following
bounds on the range in which those sequences leading to an optimal performance of
the (1+1) EA; on LEADINGONES are placed. Informally, they are somewhere between

(1/n2)n€N and (l/n)nEN~

Corollary 28 Let p be a sequence of positive terms such that, foralln € N, p, < 1/n?.
Then the expected run time of (1 + 1) EA; on the LEADINGONES instance of length n
in the initial segment uncertainty model is §2(n).

If foralln € N, p, > 2/n, this expected run time is also 2 (n>).

Proof Suppose first that, foralln € N, p, < 1/ n2. Right from Lemma 27, we compute
E[T5(n)] > 3 Y-, & = 2.

Suppose now, for all n € N, p, > 2/n. Using Lemma 27 again as well as
Zl;zl 1/k > In(k), we compute

1 n i—1 - 1 n .
E[T;(n)] > E;:exp ;2/1 > Ei;(l — D2 = Qmd.

O

From Lemma 27 we also get, via simple algebraic operations, the following result,
which allows us to multiply a summable sequence with constant factors without harm-
ing the asymptotic run time profile.
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Lemma29 Let p : N — [0, 1] be a summable sequence with y_; . pi =: p, ¢ > 0,
and g = (gi)ien with g; :==c - p;.

For ¢ < 1 it holds that B[T;(n)] < E[T;(n)]/c.

Whenc > landq; €[0, 1/2] foralli €N, thenE[T;(n)] < (exp(2cp)/c) E[T;(n)].

Proof We firstregard the case that ¢ < 1. Note that in this case, forall j, 1+cpj < 1_]pj .

Therefore, by equation (8), for alln € N,

=32 Tty =32 g i, =3 2 T,

1—q 1—cp] cp

j<l =1 J<i
1 [ 1 1 1
- — Z— = —E[T;(n)].
2e\iSPijalt—pi ¢

To treat the case ¢ > 1 we first recall that 1 4 x < exp(x). Since we have required
that cp; < 1/2, we can thus bound

1 . .
=1+ P < exp ( P ) < exp(2cp;).
I —cpj I —cp;j 1 —cpj

Therefore, we obtain for all n € N that
etron =33 2 Ty =3 X o i

~(n)] = — _

q 2 .

l—q cpi ;41 —cp;

bi<i i=1 J<i

n

Z Hexp(2cp])<—2—exp 2ch]

Vj<i i= 1 jeN

I /\

exp(2cp) Z 1 eXp(2CP)

2 Ly E[T;(m)].

6.2.2 No Separation Between Summable and Non-summable Sequence

Given the bounds proven so far, one may be tempted to believe the best performing
(1+ 1) EAj is based on a summable sequence p. Furthermore, one may ask whether
between summable and non-summable sequences there is a strict separation in the
performance of the (1 + 1) EA 5 on LEADINGONES in the sense that, for example,
there exists a bound B such that for every non-summable sequence g the expected
optimization time of the (1 + 1) EA; on LEADINGONES is greater than B while for
some summable sequence p the expected run time of the (1 4- 1) EAj is at most B.
Regardless of how one makes such a claim precise, the following observations show
that it cannot hold. More precisely, we show that for every summable sequence p

@ Springer



Algorithmica (2019) 81:703-748 735

there exists a non-summable sequence ¢ such that the expected performance of the
(1+1) EA; on LEADINGONES is of strictly smaller order than that of the (1+1) EAj.
Less surprisingly, the converse also holds.

Theorem 30 (A) For any given summable sequence p with positive terms 0 < p, < 1
there exists a non-summable sequence g of terms 0 < q,, < 1 such that the expected
optimization times Tj and T; of the (1 + 1) EAj and (1 + 1) EAg, respectively, on
the LEADINGONES instance of length n in the initial segment uncertainty model satisfy
E[T;] = o(E[T3)).

(B) Likewise, for every non-summable sequence q of positive terms 0 < g, < 1
there exists a summable sequence p of elements 0 < p, < 1 such that E[T5] =
o(E[T3]) for Ty and T defined as above.

To prove Theorem 30 we need a few auxiliary statements. The first lemma, infor-
mally, says that it suffices to regard those RLS; whose underlying sequences are
monotonically decreasing.

Lemma31 Let p : N — (0, 1) be a summable sequence with Y ;. pi < 1. Then
there exists a monotonically decreasing summable sequence ¢ : N — (0, 1) with
Yoiendi = D_ien Pi such that, for all n € N, E[Tges; (m)] < ElTres; (n)], where
we denote by E[TRLS(} (n)] and E[TRLSI; (n)] the expected run time of the RLS; and
RLS 5, respectively, on the LEADINGONES instance of length n in the initial segment
uncertainty model.

Proof Note that, since p is summable, there is a maximal value among the p;. Thus, it
is possible to sort the sequence in non-increasing order (by defining the next element
of the sequence as the largest unused value). Let ¢ be this sorted sequence.

Let n € N. Let p’l, R p;, be an enumeration of pi, ..., p, in non-increasing
order. Then p; < ¢; foralli € [1...n] and thus

N[—

E[Tres; ()] = %Zqi Z o =227 = Elfkus; ()

p;

O

The second auxiliary statement will allow us to assume that the sequence p does
not decrease extremely fast.

Lemma32 Let p : N — (0, 1) be a summable sequence with ) ;. pi < 1. Then
there exists a summable sequence g : N — (0, 1) with )" . qi = Y_;en Pi Such that,
foralln €N, q, < Zj>n qj and E[Tgrs; ()] < 2E[Tres; (n)], where E[Tges; (n)]
and E[TRLS,-, (n)] are defined as in Lemma 31.

Proof We show that we can shift probability mass to larger-indexed positions, if
needed.

For all n € N let g, := p,. We modify ¢ iteratively with a single pass starting
from i = 1, maintaining the total sum of the sequence as an invariant. For all 7, do the
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following. If ¢; < > j=i 4j> We do not modify ¢g; and continue with the definition of
¢i+1. If, on the other hand, ¢; > Zj>i qj, weletc; = g;/2 and update g; < q; — ¢;
and g;+1 < ¢gi+1 + ¢;. Note that this maintains our invariant. Now we continue
with checking g; 1, possibly modifying ¢;+ for a second time, but never changing it
afterwards.

Clearly, these modifications converge (point-wise) in the limit to a sequence g with
the same sum as the sequence p. Furthermore, for all n € N, we have g, < > jondjs
as any large g; were cut in half and the other half was shifted to higher indices,
guaranteeing that g; is at most as large as the sum of the following values.

Since we have, foralli € N, g; > p; /2, we get

n

ElTkis; W] =73) 5 < %Z 2 = 2E[Tres; ().

i=1 =

A corresponding statement can be shown to hold for the (1 + 1) EAj.

Lemma33 Ler p : N — (0, 1) be a summable sequence with ) ; .y pi = ¢ < L.
Then there exists a summable sequence g : N — (0, 1) such that, for all n € N,
gn < Zj>n qj and E[T;(n)] < 2E[T;(n)], where by T;(n) (T;(n)) we denote the
run time of the (1+1) EAp ((1+1) EAg) on the LEADINGONES instance of length n in
the initial segment uncertainty model, respectively. Moreover, it holds that )", . qi <

c/(1 —c).

Proof By Theorem 26 there exists a summable sequence p = (p;);en such that the
initial segment run time profile of the RLS; equals that of the (1 + 1) EAj;. The
construction of p in the proof of Lemma 22 shows that, for all n, p, = p, []
Pj) < pn and thus

j<n(1 -

Y=y pi=c (12)

ieN ieN

For this sequence p, by Lemma 32, there exists a summable sequence g with
Yoiendi = YjenDi < D jenPi = c and such that, for all n € N, it holds that
gn < ij g;j and E[TRLS& n)] < 2E[TRLSP. (n)]. To this sequence g we apply
Lemma 24 to obtain a sequence ¢ such that the initial segment run time profile of
RLS; and the (1 4 1) EA; are identical, which implies

an [ [0 =) = da (13)
k<n
and
E[T5(n)] = E[TRrLs; (n)] < 2E[Trrs; (n)] = 2E[Tj;(n)]
foralln € N.
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From (13) and g, < Zj>n q;j, we get that

= Hk<n(1 qK) Z l_lk<n(1 —qr) ~ Z ]‘[k<](1 “ =24

j>n

It remains to show that g is summable with )", .y gi < 1= To show this, we use (12)
and (13) and compute

qu _Z Z/<1ql

qi S )
i—1 Z/ENqJ I—c

i=1

We are now ready to prove part (A) of Theorem 30.

Proof (of Theorem 30.(A)) Let p be asummable sequence of positive terms0 < p, < 1.

We first argue that, without loss of generality, we can assume that ) ; . pi =
exp(—1) and that, for all » € N, p, < Z.>n pj. Since p is summable, p :=
Y ien Pi < oo. In a first step we set, for all i € N, p(l) = pi/(2p) to obtain
a summable sequence p V' : N — (0, 1/2) with D ieN pl(l) = 1/2. To pD
we apply Lemma 33 to obtain a summable sequence p® : N — (0,1) with
€= YN p.(2) < 1 such that, for all n € N, p(z) an p(z) and E[T50 (n)] =<
2E[T 5 (n)]. We finally set p(3) =p; 2)/ (cexp(1)) to obtain a summable sequence
p® N = (0,1/2) with D oieN pl(3) 1/exp(1). By construction, we also have
p,(f) < Zj>n p;.3) for all n € N. It remains to show that we did not harm the initial
segment run time profile by more than a multiplicative ® (1) factor. This follows from
applying Lemma 29 twice; once to p and p‘" and once to p® and p®, respectively.

In the following, by replacing p with p @ if needed, we may therefore assume that

> ien pi = exp(—1) and that, foralln € N, p, <3, pj.
We are now ready to define sequence g. To this end, for every i € N, set r; :=

2121 pj- Set

B pi i
2riv1 In(1/riy1) 2rip1 In(ripr)’

Note that, fori € N>, we have 0 < r; < exp(—1) and thus g; > 0. Since for all i we
have p; < ri+1 by assumption (see our discussion above), and since 1/In(1/rj4+1) < 1
(this follows from rj11 < ) ;. i = exp(l) and the monotonicity of the function
x +— 1/In(1/x)), we also have g; < p;/(2ri+1) < 1/2. Thus, 0 < g; < 1/2 for all
ieN.

Next we prove that (¢;);en is non-summable. To this end, we first observe that the
function x — 1/(x In(1/x)) is monotonically decreasing in the interval (0, exp(—1));
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this can easily be seen by taking the derivative. We can therefore estimate, foralln € N,

g = Di _ ri —Titl
" 2 In(U/rig)  2rigr In(1/rig)
i 1 Ti 1
2/ g _/ dx. (14)
rior 2xIn(1/x) risr 2% In(x)
This shows
n In(rp+1)
1 /rl 1 1 f +) 1 1 In(ry)
P> —— dx = — —dx = _[ln(lxl)] I
igqul 2 Frtl x In(x) 2 In(ry) X 2 i)
= %ln (IIn(rpe)D) — In (| In(ry)|) = % In (In(1/ry+1)) (15)

where we have used in the second step the substitution rule f ab flg(x)g'(x)dx =
18P0 £ (x)dx with f (x) = 1/x and g(x) = In(x) as well as the rule — [2 £ (x)dx =

g(a) g(a)
j((b‘;) f(x)dx and in the last step we have used that r1 = 1/e implies that

In (] In(r1)]) = In(1) = 0. We note that, since p is summable, we have that (7;);cn
converges to 0, which shows that In (In(1/r,,+1)) diverges. This proves that the partial
sums Z?:l g; diverge and the series ¢ = (g;);en is hence not summable.

It remains to show that E[75] = o(E[T};]). To this end, we first recall from the
proof of Lemma 27 that the expected run time of the (1 + 1) EA; on LEADINGONES
is at most

1 Z exp(2Si-1())

5 qi

i=1

where, for i € N we denote by S;(q) := Z;:l g; the i-th partial sum of g and
So(g) := 0. Likewise, we know that the expected run time of the (1 + 1) EAj on
LEADINGONES is at least

1 Z exp(Si—1(7))

5 Di

i=1
As formalized in Lemma 45, it therefore suffices to show that

exp(28i-1(g)) Y (eXP(Si—l(ﬁ))) _, <i>
qi pi pi)’

where the last step uses the summability of p.
— ri—litl : 1 2
We recall from (14) that ¢; = m Using that TTD S ()
for 0 < x < 1/2 and that r; = rj41 + pj < 2rj+1, we can thus bound g; <
frf; | mdx. With this inequality at hand, the same algebraic transformations as

in (15) show that
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i—1
Si-1(§) = Y _q; < In(n(1/r).

j=1
We thus obtain

exp(2Si-1(¢)) _ 2rix1In(1/rix1) exp 21n (In(1/r;)))
qi Di
2riq1 In(1/rip) (In(1/r))?

= =o(1/pi),
Di

where the last step follows from the fact that the term r;1 In(1/r;41)(In(1 /r,-))2 <
ri+1(In(1/ri41))3, which converges to zero for i — oo (since for all s € R the term
x(In(x))* converges to zero for x — 0 and r;;; — 0 fori — 00). O

We now prove the second part of Theorem 30.

Proof (of Theorem 30.(B)) Let g be a non-summable sequence of positive terms 0 <
gn < l.Foralln € N, set S, := ZL] gi. Let p1 := q1/2 and, for all n > 2, let
Pn = qn/(ZS,%). It is easily seen that 0 < p, < 1/2 for all n.

To see that p := (p;);en is summable, we estimate, for n > 2

Sp—Sp_1 1 51
= — < — —d
Pr 252 —2/5 e

n—1
and, thus,

Sn l

Zpl < 2(q1+/ ;dx) <cC

for some constant C.
Using the summability of p, from Lemma 27 we obtain that, for some constant
C'>0,

n n SZ

1 1
EIT;00] < €'Y — =2¢'(—
izt Pi g

while

1
E[T;(m)] = 5 Z

exp(& D1 exp(S—l)
>SN 2 3y O

Since ¢ is non-summable, we have that S; diverges to infinity. This gives Sl.2 =
0 (exp(S;)). The desired statement E[T;] = o (E[7;]) now follows from a direct
application of Lemma 45. O
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6.2.3 Limiting Behavior

The previous results show, in particular, that there is no best possible (1 + 1) EA; for
LEADINGONES: whatever the sequence underlying the (1 + 1) EA; looks like, there
exists another one giving strictly better performance. It is nevertheless interesting to
understand which absolute performance guarantees can be achieved. This is the aim
of the following statement.

Theorem 34 Let b > 1. For every sequence p of positive terms 0 < p, < 1 and
for all s € N the run time Ty of the (1 + 1) EAj; on the LEADINGONES instance of

lengthn in the initial segment uncertainty model satisfies E[T; (n)] = w(n/ pi’o(n)) =
w(n?log,(n) logy” (n) . .. log" (n)).
Forb > eitalso holds that E[T;(n)| = w(n/ pi® (1)) = o(n*log,(n) logy” (n) . ..).

Proof Let p be a sequence of positive terms 0 < p, < 1 and s € N. If p is non-
summable, Theorem 30.(B) tells us that there exists a summable sequence g of terms
0 < gn < 1 such that E[T;] = w(E[T5]). We can therefore assume without loss of
generality that p is summable.

Lemma 27 allows to bound

1 exp(Si_1) "1
E[Tﬁ(n)]252+=9<z—>.

-1 P i=1 Pi

By Lemma42itholdsthat 1/ p; = w(1/p} (1)) = (i log, (1) log® (i) . . .log!?’ (i)).
Lemma 45 therefore implies that

n

E[T5(n)] = a)( ) " ilog, (i) logy? (i) .. .1ogl(j)(i)>

i=1

=w (n2 log,,(n) logf) (n) .. .loggf)(n)) ,

where we have used in the last step that, forall i > n/2, i log, (i) logf) @i)... logl(f) (i)

= O(nlog,(n) logt” (n) ... .1og" (n)) holds.
The second statement follow similarly using Corollary 44 instead of Lemma 42. O

As mentioned in the beginning of Sect. 6.2, Theorem 26 implies that all lower
bounds proven for initial segment run time profile of the (1 + 1) EA; immediately
apply to the (1 4+ 1) EAgp with O = Q(p). The following corollary makes this
explicit.

Corollary 35 Letb > 1. For every sequence p of positive terms 0 < p, < 1 andforall
s € N the run time Top) of the (1 + 1) EAg on the LEADINGONES instance of length
n in the initial segment uncertainty model satisfies E[Tg ) (n)] = a)(n/p,s)’o(n)) =

w(n?log,(n) logy” (n) ... logs" (n)).
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For b > e it also holds that E[Tg)(n)] = w(n/p;°(n)) = w(n? log, (n)
logs” (n) ...

7 Lower Bounds for OneMax in the Unrestricted Uncertainty Model

In this section we give lower bounds for the case of ONEMAX in the unrestricted
uncertainty model (see Theorem 39). However, we start with a few technical lemmas.
The first two lemmas are essentially just applications of Chernoff bounds, the third is
a combination of the other two.

Lemma 36 ([10, Proposition 2]) Consider the (1 + 1) EA with mutation probability p
on ONEMAKX instance of length n in the unrestricted uncertainty model and a current
search point with k incorrectly set bits. If k < 0.6n, then the probability that the search
point of the next iteration has at most k /2 incorrectly set bits is exp(—$2 (k)).

Proof Suppose the current search point is x € {0, 1}" with k < 0.6n incorrectly set
bits. The next search point is now derived by flipping each bit in x independently with
probability p. Thus, an application of [10, Proposition 2] gives the desired result. O

Lemma 37 Consider the (1+ 1) EA with mutation probability p on ONEMAX instance
of length n in the unrestricted uncertainty model and a current search point with
k < n/4 incorrectly set bits. Then the probability that the offspring of mutation is
accepted is at most exp(—cpn) for some constant c. Furthermore, the bound also
holds when conditioning on a specific incorrect bit flipping.

Proof The claim follows using the Chernoff bound as follows. The expected number
of correct bits that are flipped is p(n — k), while the expected number of incorrect
bits that are flipped is pk. Using Chernoff bounds (and a union bound) we see that
the probability to flip less than pk/2 correct bits or more than pk/2 incorrect bits is
exp(—cpn), for some constant c. In order for the offspring to be accepted, we need
to flip at least as many incorrect bits as correct bits. When conditioning on a specific
incorrect bit flipping, only lower order terms change. O

Lemma 38 Consider the (1+ 1) EA with mutation probability p on ONEMAX instance
of length n in the unrestricted uncertainty model and a current search point with
k < /n incorrectly set bits. Fix an incorrectly set bit in the current search point and
let X be a 0-1-random variable which is 1 only if the bit is corrected by mutation
applied to the current search point and the mutated individual is accepted. We have,
for some constant c,

E(X) < pexp(—cpn).
Proof We have that p is the probability of flipping the bit. Conditional on this bit

flipping we have a probability of accepting the offspring of exp(—cpn), as given in
Lemma 37. o
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The main theorem of this section is our lower bound for optimizing ONEMAX in
the unrestricted uncertainty model.

Theorem 39 Let Q be a discrete distribution over mutation probabilities from (0, 1).
Let (d;)ien € (0, 1)N be any non-summable sequence.

For infinitely many n € N, the expected run time of the (1 + 1) EAp on ONEMAX
instance of length n in the unrestricted uncertainty model is at least clog(n)/d, for
some constant c.

The idea behind the proof is to assign a quality g(n) of how suitable a distribution
Q is for optimizing a ONEMAX instance of length n. Clearly, whenever Q chooses a
bit flip probability of around 1/n, optimization can proceed well; smaller probabilities
are slower in optimizing ONEMAX, higher probabilities are even disruptive. We show
that (a) the sequence ¢ (n) is summable, showing that it is infinitely often smaller than
any given non-summable sequence; and (b) the expected progress (i.e., the drift) is at
most kg (n) when still k bits are missing. Together this gives the claimed lower bound.

Proof (of Theorem 39) Let ¢ be as given by Lemma 38 and let D be the set of values
assumed by Q. Define ¢q : (0, 00) — R such that, for all x > 0,

q(x) =) pexp(—cpx)P(Q = p).

peD

We will now show that the integral over g is finite. For this we will exchange an integral
with a (possibly infinite) sum, which we can do with Fubini’s Theorem, given that the
function we integrate over is non-negative and we show that one of the two terms is
finite, which will be provided by the remainder of the chain of inequalities.

/O q(x)dx = /O > pexp(—cpx) P(Q = p)dx

peD

= Z/o pexp(—cpx)P(Q = p)dx

peD

=y [L exp(—cpx)} P(Q = p)

peD 0

1
=) ~P@Q=p)
peDc
1

c

Note that the function ¢ is monotonically decreasing. This and the fact that the
integral is finite imply that ) - | g(n) is finite. Thus, there are infinitely many n such
that g(n) < d,, since (dy), is a non-summable sequence. Let one such n be given.

Consider the optimization of (1 + 1) EAp on ONEMAX and suppose we currently
have k wrong bits. Using Lemma 36 we know that, with high probability, the process
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will have between /i and /n/2 incorrect bits at some point. We consider the process
starting from such a point in time and show that the remaining time is as large as
desired.

Let M be the set of incorrect bit positions and fix a mutation probability p. For each
i € M let X; be the 0-1-variable indicating that this bit position is fixed in the next
iteration. Using Lemma 38, we have, foralli € M, E(X;) < p exp(—cpn). Thus, the
total drift in incorrect bit positions is bounded from above by

E (Z X,~> = ZE(Xi) < kp exp(—cpn).

ieM ieM

Consider now drawing a mutation probability p ~ Q. Regarding the drift A in incor-
rect bit positions we have

E(A) < Y kpexp(—cpn) P(Q = p) < kq(n) < kdy.
peD

We now want to use the lower bound multiplicative drift theorem from [31]. The main
requirement of this theorem is the upper bound on the expected drift on the number
of incorrect bits as derived above; thus, in the language of [31, Theorem 2.2], we
chose § = d,. The requirement of not making big jumps is fulfilled with 8 = 1/2 by
Lemma 36 while we have k > .J/n/4. O

From Theorem 39, Lemma 42, and Corollary 44 we obtain the following result.

Corollary 40 For all b > e and all distributions Q over (0, 1) there exists a constant
¢ > 0 such that for infinitely many n € N the expected run time of the (1 + 1) EAg
on a ONEMAX instance of length n in the unrestricted uncertainty model is at least
clog(n)/ pi(n) = 2(n(log,(n))* logy” (n) logy” (n) . .).

Likewise, for all s € N and all distributions Q over (0, 1), there exists a constant
¢ > 0 such that, for infinitely many n € N, the expected run time of the (1 4+ 1) EAg
on a ONEMAX instance of length n in the unrestricted uncertainty model is at least

clogn)/py" (n) = 2(n(log(n))* log® () ... log® (n)).

In contrast to the case of LEADINGONES, our results for ONEMAX only pertain
to the unrestricted uncertainty model, but not the initial segment uncertainty model.
This latter model turns out to be harder to give good lower bounds for because of the
following phenomenon. While for LEADINGONES early bits must not flip for making
progress, for ONEMAX early bits may flip in exchange of later flips. If these later bits
flip more rarely (and are thus more costly to optimize), such an exchange may actually
be beneficial. It remains open how this effect can be analyzed.

8 Summary and Outlook

We have analyzed the performance of variants of the (1 4+ 1) EA in the presence of
unknown solution lengths. We studied the use of position-dependent mutation proba-
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bilities and showed that, when optimizing LEADINGONES, they are unnecessary if the
distribution of the solution length is known and has a light tail (in the sense that no
asymptotic gain is possible). We have also shown that position-dependent mutation
rates are crucial in settings in which we do not have any knowledge about the solution
length. Surprisingly, in the latter situation, a sequence of (position-dependent) muta-
tion probabilities exists such that the corresponding (1 + 1) EA is almost optimal,
simultaneously for all possible solution lengths. For optimizing ONEMAX we have
shown analogous good upper bounds and conjecture that, just as for LEADINGONES,
these bounds are asymptotically tight.

We have also investigated a setting in which the relevant bit positions can be arbitrary
in number and position. Possibly even more surprisingly, even this can be handled
quite efficiently by a (1 4+ 1) EA variant for the two test functions ONEMAX and
LEADINGONES.

Finally, we have proved the first non-trivial lower bounds for the regarded
(I+1) EAp and (1+1) EAg algorithm classes. These were made possible by a result
showing that both classes have the same performance when optimizing LEADINGONES
in the initial segment uncertainty model. If this is not a particularity of the LEADIN-
GONES function but rather a general phenomenon, then this would suggest to rather
use the easier to understand (1+1) EA class. Note that, fora (1+1) EA ¢ algorithm,
for many problems the run time on a subinstance of length n can be upper bounded by
the reciprocal of the probability that the mutation rate is in [1/2n, 2n] times the worst-
case run time of the (1 4+ 1) EA with mutation rate in the interval [1/2n, 2n] on this
instance (without uncertainty). This estimate is valid if additional iterations with other
mutation rates cannot be harmful. This is the case, e.g., for run time analyses using
the fitness level method. The next step towards increasing our understanding on the
relation of these algorithm classes would be to prove tight bounds for the (1+ 1) EA;
class on the ONEMAX function in the initial segment uncertainty model, a problem
that we unfortunately could not solve.

We believe the setting of unknown solution length to be relevant for numerous real-
world applications. As a next step toward a better understanding of how this uncertainty
can be tackled efficiently with evolutionary algorithms, we suggest to investigate more
challenging function classes, e.g., starting with the class of all linear functions. It is
not clear a priori if bounds similar to the ones presented in Sect. 4 can be achieved for
such problems.
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Appendix A: Summable Sequences
In this section we recall definitions and results regarding summable sequences.

A sequence p = (p;)ien is summable if the sequence (S,),en of partial sums of
absolute values S, := Y 7_, | pi| converges.
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The run time guarantees in Theorems 15, 16, 19, and 20 all decrease with increasing
sequence p. In the hope of finding best possible parameters for the (1 + 1) EAj; and
the (1 + 1) EAg it is therefore natural to ask for a largest summable sequence p.
The following statement shows that such a sequence does not exist. More precisely,
for every summable sequence p, there is a summable sequence which decreases more
slowly than p. Such constructions are well known in the mathematics literature, cf.
[2] for an easily-accessible example proving Theorem 41.

Theorem 41 (Folklore) For every summable sequence p := (p,)neN of positive terms
DPn > O there exists a summable sequence q := (qn)nen Such that ¢ = w(p).

Likewise, for every non-summable sequence § there exists a non-summable
sequence p such that p = o(q).

It is interesting to note that, in both statements of Theorem 41, the sequence ¢ can
be chosen in a way that the expected run times of the (1 + 1) EA; when fed with
sequence p and g, respectively, satisfy E[7;] = o(E[T3]) (this is not automatically
the case when ¢ = w(p)). But since this result also follows from Theorem 30, we do
not prove these statements explicitly.

We have introduced in equation (5) (Sect. 4.2) the sequences ( pi’s (n))nen. We have
also discussed that it was shown in [21, page 48] that for every ¢ > 0 and every s > 1,
the sequence ( p;’g(n)),,eN is summable. In the same work, Hardy also mentions that,
for all s € N, the sequence (pé’o(n)),,eN is not summable; he attributes this result
to De Morgan and Bertrand. From this result we easily get the following statement,
which we need in the proof of our lower bounds in Sect. 6.2.3.

Lemmad42 Let b > 1 and let p be a summable sequence of positive terms
0 < p, < 1. Then, for all s € N, 1/p, = a)(l/pi’o(n)); ie, 1/p, =

w(nlog,(n)logs” (n) ... logs" (n)).

Proof We show the statement for b = 2. The general case follows from observing
that, forall s € Nand all b > 1,1/p5°(n) = ©(1/p3°(n)).

We thus need to show that for all summable sequences p of positive terms 0 <
pn < 1, all integers s € N, and all positive constants C > 0 there exists an integer
no = no(p, s, C) such that, for all n > ny, it holds that 1/p, > C/pé’o(n) =
Cnlogy(n)log? (n) ... 1og" (n).

For the sake of contradiction we assume that this is not the case. Then there exists
a summable sequence p of positive terms 0 < p, < 1, an integer s € N, and a
constant C > 0 such that for all np € N there exists an integer n > ng such that
1/pn < C/p3°(n) = Cnlogy(n)logs? (n) .. .logs (n). This implies that there exists
asubsequence g of p suchthatg, > 1/ (Cn log, (n) logéz) (n).. .logés)(n)). However,
the result of De Morgan and Bertrand states that this sequence is not summable. Hence,
p cannot be summable. |

Furthermore, we have mentioned in Sect. 4.2 that the summability of the sequence
( pl‘;o (n))nen (cf. equation (7)) crucially depends on the base b of the logarithm. Indeed,
using Cauchy’s condensation test, one can show the following.
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Theorem 43 The sequence (p;°(n))nen is summable if and only if b < e := exp(1).
More precisely,

1. Forallb > 1and all s € N it holds that ) __, pés’o)(i) = O (log* TV m)).

2. Foralll <b < e:=exp(l), Z?:l pgo(i) =0O(1).
3. 370, p (i) = O(log* (n)).
4. Forallb>e Y 7, pp (i) = exp(O(In*(n))).

Proof For this proof, we set

e(s) = exp(s)(l) = exp(exp(... (exp(1)))).

s times

Lets € Nand b > 1. We apply integration by substitution, in the formulation of
Theorem 46 below and with ¢ = exp,, s 4+ 1| times to the function x — pés’o) (x).
Using b* pl(f’o) ") = pl(js_l’o) (x) and that the derivative of exp,, is exp,, times In(b)

we obtain, for n > e(s),

n In6+D (1)
f N py? (x)dx = /0 In®)**! dx = O () = OUogt D (n)).
e(s

Thus, we also get (using p;° monotonically decreasing)

n n ln*(n) e(j+l)
Yoo s [ prwars [ e
i=2 ! j=0 Je)

In*(n)

Gt I .
Zf py P e = ) f (In(b)) ' dx
e =0 0

j=0 )
In*(n)

Z (In(b))7 1.

j=0

Clearly, for b < e, this sum converges for n — oo. Furthermore, for b = e, this partial
sum equals In*(n), while for b > e it is 200" ) a5 desired. A corresponding lower
bound can be found analogously. O

From Theorem 43 we also get the following result.

Corollary 44 Let b > e. For every summable sequence p it holds that 1/p, =
w(1/pe(n)) = w(nlog,(n)logs” (n) ...

Corollary 44 can be proven in the same way as Lemma 42.
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Appendix B: Useful Tools

We use this section to recall two useful theorems.
The following well-known lemma is applied a few times in our proofs.

Lemma 55 Leta = (ap)neN andb = (bn)nen be sequences of positive terms satisfying
a = o(b). Set A := (Ap)nen with A, := Y}, a; and B := (By)pen with B, :=
Y 'y bi. Assume that B = w(1). Then A = o(B).

Proof We need to show that for all ¢ > 0 there exists an integer n(e) € N such
that A,/B, < e.Lete > 0. Since @ = o(b) there exists an integer n, € N such
that a, /b, < ¢/2 for all n > n,. Since B = w(1) there exists n, g € N such that

Z?’gl ai/B, < ¢/2forall n > n. p. We therefore obtain for all n > max{n,, n. p}

—1
A, . 27;1 ai i Z?:ng ai

B, B, B,

€ € Z:’:n b

-+ =" <e
t—5p <

IA

O
When we apply integration by substitution, we refer to the following formulation.

Theorem 46 (Integration by Substitution) Let m < n and let I be an Interval. Let
f I — R be continuous and ¢ : [m,n] — I. Then we have

o(n) n
/ f(x)dX=/ f @)@’ (x)dx.
(2

(m) m
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