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Abstract: The multi-objective evolutionary algorithm optimization (MOEA) is a challenging but
critical approach for tackling complex data analysis problems. However, prevailing MOEAs often rely
on single strategies to obtain optimal solutions, leading to concerns such as premature convergence
and insufficient population diversity, particularly in high-dimensional data scenarios. In this paper,
we propose a novel adversarial population generation algorithm, APG-SMOEA, which synergistically
combines the benefits of MOEAs and Generative Adversarial Networks (GANSs) to address these
limitations. In order to balance the efficiency and quality of offspring selection, we introduce an
adaptive population entropy strategy, which includes control parameters based on population
entropy and a learning pool for storing and retrieving optimal solutions. Additionally, we attempt to
alleviate the training complexity and model collapse problems common in GANs with APG-SMOEA.
Experimental results on benchmarks demonstrate that the proposed algorithm is superior to the
existing algorithms in terms of solution quality and diversity of low-dimensional or high-dimensional
complex data.

Keywords: multi-objective optimization; evolutionary algorithm; generative adversarial network;
complex data analysis

MSC: 68W50

1. Introduction

In recent years, complex data analysis has become an essential research field due to
the increasing and diversified data generated by various sources [1], such as traffic logistics,
commercial transactions, financial investment, and healthcare services [2,3]. One of the
most significant and prevalent challenges in analyzing complex data include the multi-
objective optimization problems (MOPs) [4], as optimizing one objective often leads to the
deterioration of others. Traditional optimization methods, such as gradient-based methods,
can only optimize one objective at a time, which may not be able to address MOPs effectively.
In this context, multi-objective evolutionary algorithms (MOEAs) [5], which incorporate
evolutionary algorithms (EAs) into MOPs, have emerged as a promising solution.

MOEAs are designed to find a set of solutions that balance multiple objectives and
achieve the best trade-offs among them, which are known as Pareto optimal solutions.
Specifically, a solution is Pareto optimal if no other solution exists that can improve at least
one goal without compromising any of the others. Moreover, the set of all Pareto optimal
solutions is called the Pareto front or Pareto set. To explore the solution space, MOEAs
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generate a population of candidate solutions and then apply genetic operators such as
mutation, crossover, and selection to evolve better solutions over generations. Typical
MOEAs can be categorized into four types: Domination-based MOEAs, such as NSGA-
II [6] and NSGA-III [7], utilize the Pareto-dominance principle to achieve convergence and
maintain diversity, but may suffer from the problem of slow convergence. Indicator-based
MOEAs, such as SMS-EMOA [8], use quality indicators to evaluate approximation sets
and impose a total order among related solutions, but with high computational complex-
ity. Decomposition-based MOEAs (known as MOEA /D), such as MOEA /D-AWA [9],
decompose MOPs into several scalar sub-problems and solve them simultaneously. In
MOEA/HD [10], sub-problems are layered into different hierarchies, and the search
directions of lower-hierarchy sub-problems are adaptively adjusted, according to the
higher-hierarchy search results. However, they may face challenges in generating high-
quality and diverse offspring for complex high-dimensional data. Hybrid MOEAs, such as
Hybrid-MOEA /D-I [11], combine different algorithms to solve complex MOPs, but they
can be challenging to design and implement.

Compared to domination- and indicator-based MOEAs, MOEA /D stands out for its
unique decomposition strategy, which enables it to be more easily combined with other
optimization methods to potentially improve its performance. To further enhance the
performance of MOEA /D, substantial research [12-18] has been conducted recently. In
particular, Qian et al. [13] proposed MOEA /D-AEE with a joint coefficient for adaptive
exploration and development. It has been proven to be effective in achieving improved
sparse distribution and global search capabilities compared with several classical MOEA /D
algorithms [19]. However, like many MOEA /D algorithmes, it still faces limitations in
generating high-quality and diverse offspring, especially in dealing with complex high-
dimensional data. These limitations can potentially hinder the performance of MOEA /D-
AEE in solving complex multi-objective optimization problems.

Generative Adversarial Networks (GANs) show tremendous potential in generating
high-quality synthetic data. The classical GANs consist of generator network and discrimi-
nator network. Specifically, the generator network takes a random noise vector as input
and produces synthetic data, while the discriminator network tries to distinguish between
synthetic and real data. During training, GANs leverage an adversarial loss function that
simultaneously minimizes the generator’s loss and maximizes the discriminator’s loss,
leading to the generation of high-quality synthetic data. The effectiveness of GANs has
been demonstrated in various applications, such as image and text generation [20], data
augmentation [21], and style transfer [22].

In the context of MOEA, GANSs can be used to generate diverse and high-quality
offspring populations, further enhancing the optimization process. Compared to traditional
MOEA methods, the synergistic approach based on the MOEA and GAN has several
benefits. First, the GAN can produce diverse and high-quality offspring populations by
learning the data distribution through adversarial training, thus preventing premature
convergence and enhancing the exploration of the search space. Second, the GAN can
overcome the limitations of traditional MOEA methods in generating diverse offspring
populations, which can lead to more optimal solutions. Third, the synergistic approach
can adapt to different dimensions of data, which improves the performance of the MOEA
algorithm in complex data.

Despite the synergistic approach of combining EAs and GANs for MOEA optimization
having shown great potential, it also has its limitations. One major challenge is how to
balance the trade-off between exploration and exploitation when selecting offspring from
the GAN-generated and MOEA-generated population. Additionally, training a GAN can
be challenging, as it typically requires a large amount of data. Moreover, GAN-generated
populations may suffer from the problem of mode collapse, resulting in poor quality
and lack of diversity in offspring populations. To address these challenges, this paper
proposes a novel adversarial population generation-based algorithm, namely, Synergistic
MOEA Algorithm with Adversarial Population Generation (APG-SMOEA), that synergistically
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combines the strengths of EAs and GANSs. In summary, this paper makes the following
main contributions:

1.

This paper introduces the GANSs into the MOEA /D algorithm. This new algorithm
combines the advantages of both MOEAs and GANS. It can utilize the simple frame-
work of multi-objective evolution algorithms and the advantages of GANs in generat-
ing samples and high-dimensional data analysis.

This paper introduces an adaptive entropy control strategy that includes a population
entropy-based control parameter. This strategy allows us to balance the exploration
and exploitation trade-off by controlling the diversity of the GAN-generated popu-
lation.Effectively avoid premature convergence and population diversity issues in
APG-SMOEA algorithm.

This paper introduces a quality hybrid memory pool to store and retrieve optimal
solutions. This strategy not only improves the algorithm’s ability to maintain diversity
and avoid premature convergence, but also alleviates the problem of high quality data
desire in GAN training. By storing the best solutions from previous generations, we
can prevent the algorithm from becoming stuck in a local optima, while also allowing
for the exploration of new regions of the search space.

Our algorithm effectively mitigates the common problems of training complexity and
model collapse in GANs. Experimental results on benchmarks demonstrate that our
proposed algorithm outperforms existing methods in terms of solution quality and
diversity on complex data with low or high dimensions.

2. Related Work
2.1. MOEAs

As the classical algorithms that have been popular for many years, MOEAs [23,24]

are an effective way to solve complex MOPs. Generally, MOEAs can be classified into the
following four classes, according to their characteristics [25]:

1.

Domination-based MOEAs [26], such as NSGA-II [6,27] and NSGA-III [7], usually
achieve the convergence by means of Pareto-dominance principle, while maintain-
ing the diversity of solutions via explicit diversity preservation. However, such
MOEAs suffer from the slow convergence since Pareto-dominance principle has the
low selection mechanism.Domination-based MOEAs can be described in following
equation.

The population size is N, the objective function value of the i-th individual in the
population is f;, then the domination set of this individual is defined by Equation (1).

D(i)={jlje{12,...,N}Af; < fi} (1)

where D(i) is the dominated set of individual i, which is the index set of all individuals
dominated by individual i. The i-th individual domination is defined as follows in
Equation (2).

[D@)]
-5 @
where |D(7)| is the number of elements in the dominated set of individual 7, the
domination degree of individual i. Finally, based on the domination degree, the
population is selected to generate the next generation. There can be many specific
selection methods, such as tournament selection, sorting selection, etc.
Indicator-based MOEAs [28-32] adopt quality indicators, which define the selection
mechanism as a function to evaluate approximation sets. For example, in the S-Metric
Selection Evolutionary Multi-objective Algorithm (SMS-EMOA) [8], the dominated
volume of an approximation set is calculated by the hypervolume indicator. Based on
this, a total order among related solutions is imposed. An example of a weighted sum
index calculation formula is shown in Equation (3).

T
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where f(x) is the index value of solution x, n is the number of indices, w; is the weight
of the i-th index, and f;(x) is the function value of the i-th index.

3. Decomposition-based MOEAs, also called MOEA /D [33-35], decompose a MOP into
several scalar sub-problems by employing the decomposition strategy. Thus, such
sub-problems are solved simultaneously by optimizing the solution of each sub-
problem. To cope with the limitations of MOEA /D, some research works [14] have
proposed new methods for weight vector generation. For example, the MOEA /D-
AWA [9] employs an adaptive weight vector adjustment strategy to achieve better
uniformity of solutions to the target MOPs. The MOEA /D’s general equation is as
follows in Equation (4).

F(x) = [fi(x), fo(x), ..., fu(2)]" 4)

where F(x) is the objective function value vector of solution x, f;(x) is the function
value of the i-th objective function, and 7 is the number of objective functions.

In the MOEA /D algorithm, the multi-objective optimization problem needs to be
decomposed into a series of single-objective optimization sub-problems, each cor-
responding to a reference point. For each reference point r;, a weight vector w =
[wy, wy, ..., wn]T needs to be defined, where w; > 0, and the weighted function value
fi(x) = w” * F(x) needs to be calculated. Then, define a sub-problem L;: minimize
fi(x) subject to x € X. Use an evolutionary algorithm or other optimization method
to solve each sub-problem, and obtain a set of non-dominated solutions S;. Merge
all non-dominated solutions into a solution set S, and select a set of non-dominated
solutions from S as the final result. Repeat the above steps until the termination
condition is met.

4. Hybrid MOEAs [36-38] often combine different algorithms in a unified framework to
solve complex MOPs. For example, the Hybrid-MOEA /D-I [11] combines a differ-
ential evolutionary algorithm with a genetic algorithm to improve the performance,
which effectively optimizes MOPs in wireless sensor networks. Moreover, in the
multi-objective particle swarm optimization (MOPSO) [39], a novel particle swarm
optimization approach can solve a class of mean-variance in portfolio selection prob-
lems, and an adaptive ranking procedure further improves the performance of the
proposed algorithm.

2.2. GAN

Theoretically, GAN is a generative model that uses unsupervised learning to generate
synthetic or fake data [40]. It consists of two models: the generator network and the
discriminator network [41]. The generator network captures the distribution of training
data and generates realistic data, whereas the discriminator network is a classifier that
differentiates generated data from training data as accurately as possible [42]. In other
words, to deal with the shortcomings of other generative algorithms, GAN introduces
adversarial learning to distinguish the generated data (i.e., synthetic or fake data) from
true data.

In general, the objective function, in original minmax cases, of GAN can be defined as
follows [43].

minmax V(D, G) = Ey..p, (x)[l0g(D(x))] + E;p, () [log(1 — D(G(2)))] (5)

where G denotes the generator, D denotes the discriminator, Pe(x) is a generator dis-
tribution over data x, log(D(x)) denotes the cross-entropy value between [1 0]T and
[D(x) 1-D(x)]T, P.(z) is a prior on the input noise variable z, and log(1 — D(G(z)))
denotes the cross-entropy value between [0 1]7 and [D(G(z)) 1— D(G(z))]".
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However, the generator G usually works poorly during the early learning process. To
this end, we may maximize log D(G(z)) instead of minimizing log(1 — D(G(z))) to reduce
the cost for training the generator [42]:

J'©) = E.op,(z)[~10g(D(G(2)))]

(6)
= Eyp,(x)|—log(D(x))]

Similarly, we also can minimize the following function by the maximum likelihood,
assuming that the discriminator G(z) is optimal, then [44]

J'9) = E,op, (o) [—exp(c 1 (D(G(2))))]
£ —(D(G(2)) @)
z~Pe(2) [1 — D(G(z))}

where ¢ is the logistic sigmoid function.

In recent years, GAN has become a hot research topic and has gained remarkable
success in various fields [45,46], such as text-to-image synthesis [47], human pose syn-
thesis [48], handwritten font generation [49], medical applications [50], face frontal view
generation [51], text-to-image synthesis [52], and anime characters generation [53]. In
summary, the applications of GAN algorithms can be classified into two categories: The
first is computer vision [54], including image applications [55], object detection [56], video
applications [57], and texture synthesis [58]. The second is data engineering, including
spatio-temporal data [59], music generation [60], data synthesis [61], and sequential data
processing [62]. In this work, to address the problem of high quality data desire in GAN
training, we propose a quality hybrid memory pool to store and retrieve optimal solutions.

3. The Proposed Algorithm

In this section, we first provide the definition for the solved problems. Then we
propose the specific algorithm framework. Finally, we detail three major innovations.

3.1. Problem Definition

In MOPs, optimizing a single objective can come at the cost of other objectives, while
achieving multiple optimal objectives may require finding an optimal constraint relation-
ship between them [63]. The classical portfolio optimization, for example, has to satisfy
both the highest return and the lowest risk. In reality, return and risk are often constrained,
as achieving higher returns may lead to higher risks, while lowering risks may result in
lower returns. Similar classical problems exist in the fields of recommendation systems,
traffic logistics, path planning, and financial investment. Therefore, the MOPs have been a
more important research direction in the field of scientific research, and the classical MOEA
algorithm has proposed a better solution. Consider the weights of each objective and find a
set of optimal solution sets that satisfy the problem constraints, i.e., Pareto solution sets.
In [13], the authors proposed the MOEA /D-AEE algorithm, incorporating dynamic search
and joint development techniques. This algorithm addresses the issue of self-optimization
in low- and medium-dimensional data and enhances the algorithm’s self-adaptive capacity
and global search capability. However, an effective solution for large-scale MOPs with a
large number of objectives and high complexity has not yet been found. Our team proposes
the APG-SMOEA algorithm, which is based on the MOEA /D-AEE, to tackle MOPs with
complex data. To evaluate the effectiveness of our proposed algorithm, this paper uses a
financial dataset from the OR library, which contains data with high dimensions up to 225.
The dataset addresses a problem that can be formulated mathematically as follows:

n
max RETURN =) rjw; (8)
“ i=1



Mathematics 2024, 12,175 6 of 30
n n
max RISK = Z Z Uijwi; (9)
“ i=1j=1
subject to,
n
Y wi=10<w; <1) (10)

i=1

where w = (w1, w>, ..., wy) is a vector representing the invest ratios of n assets. r; is the
return rate of i-th asset, and ¢j; is co-variance between the return rated of i-th asset and
j-th asset.

The APG-SMOEA algorithm aims to solve the issues of early convergence and popula-
tion diversity in the MOEA algorithm. These are the three key challenges:

*  Challenge 1: How to synergize GAN networks?

*  Challenge 2: How to solve the problem of model collapse arising from the introduction
of GAN?

¢  Challenge 3: How to introduce an adaptive control strategy?

These are the solutions:

1.  Fusion of traditional arithmetic with GANs.

2. Increase the generation probability of GAN networks when the population diversity
decreases.

3. Population entropy determines the proportion of mixed operators.

3.2. APG-SMOEA Framework

This paper uses high-dimensional portfolio data and specifically uses the portfolio
optimization problem to represent a MOPs with complex data. The MOP problem is
converted into a matrix vector form, where the corresponding solution is represented by a
weight vector consisting of floating-point numbers between 0 and 1.

The variational formulation of the MOEA /D-Lévy algorithm [19] is shown below in
Equation (11)

y(e) = ex' + g (xi - xj) @ Levy(p) (11)

where x' and x/ are the two parents used for progeny reproduction, y is the generated
progeny, ®is the method of multiplying item by item, «g is the scale factor used, and
Levy(p) is the vector generated by mantegna algorithm (MA).

The Lévy flight mutation operator utilized in this study exhibits distinct differences in
its application to distinct individuals. It is worth noting that the scaling factor utilized in
the Lévy flight mutation is derived from a heavy-tailed distribution. Furthermore, Lévy
flight mutation typically necessitates only two parents. The Lévy flight mutation formula
is outlined in the following Equation (12):

u

1
o]

Levy(f) ~ (12)

U~ N(o,ag),v ~ N(o,ag) (13)

o r(1+p) osin(%ﬁ) B,UU . ”
r(1+§) op 262

where f is a parameter of the Lévy mutation algorithm. u is a random variable with a mean
of 0 and a variance of ¢2. v is a random variable with a mean of 0 and a variance of ¢2. The
expressions for o, and o0y, are provided in Equation (14). I is a function.

Due to the limited global search and adaptive control capabilities of the Lévy flight
algorithm, the quality of offspring generated in the later stages of iteration often suffers.
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To address these issues, MOEA /D-AEE introduces a dynamic coefficient to dynamically
explore the solution space, thereby enhancing the Lévy flight algorithm’s performance [13].
This is achieved by choosing a random number & between 0 and 1, and then one of the
parents is selected at random with e. If € is less than o, the parent is selected from the
neighbors. Otherwise, the parent is selected from the initial population. In addition,
the algorithm selects another parent in the initial population with probability 1 — e. The
formulation of this algorithm [13] is shown in (15) below.

y(e) = ex' + (1 — ) (xi - xj) & Levy(B) (15)

The MOEA /D-AEE algorithm [13] has a strong ability for global search and adap-
tation. The performance metrics of MOEA /D-AEE are notably superior to those of clas-
sical multi-objective optimization algorithms like NSGA-II [6], MOEA /D-Lévy [19], and
MOEA /D-DEM.

The APG-SMOEA algorithm is further optimized based on MOEA /D-AEE algorithm.
Figure 1 shows the process and Algorithm Al (in Appendix A.1) provides the pseudo-
code, where t is the number of loop iterations, i is used to traverse each individual in the
population, and ¢ uses the diversity maintenance strategy in [33]. b is the neighbor of the
current individual. « controls the probability of GAN network generation. M and V are the
[return, risk] of the individuals in the population. update_count is the individual update
counter. 7, is the upper limit of update neighbors. In the generation operation of offspring,
the dynamic parameter a controlled by the population entropy determines the generation
ratio between the polynomial variation and GANS.

The following are the detailed steps of the APG-SMOEA algorithm:

1.  Read the information of the dataset and set the parameters of the problem. This
includes statistical information on the number of assets, returns and risks, and corre-
lation information (covariance matrix). It is also necessary to set the initial parameters
of the algorithm, such as population size, number of neighbors, etc. (Algorithm Al
line 1)

2. Define the neighbors, generate the initial population, and calculate the individual
[return, risk] and Pareto front extreme value points. (Algorithm AT line 2-3)

3. Construct the GAN network. (Algorithm A1 line 4 and Algorithm A2)

4. Loop iterations; each iteration is a complete search process, including selection, varia-
tion, crossover, replacement, and other operations. (Algorithm A1 line 5-27)

5. Each iteration traverses each individual in the population. This step generates
new children by performing mutation and crossover operations on each individ-
ual. (Algorithm A1 line 6-26)

6.  Determine the mating pool of the offspring generated by the variation operator. The
generated random number is compared with ¢. If the random number is greater
than o, the whole population is used as the mating pool. Otherwise, the neighbors of
individuals are used as the mating pool. (Algorithm A1 line 7)

7. Determine the way of generation of offspring. Compare the generated random
number with . If the random number is greater than «, choose the polynomial
variation generated offspring determined by Equation (2); otherwise, choose the way
to generate offspring by GAN network training (see Algorithm A2 for related pseudo-
code, in Appendix A.2). Compute the [return, risk] of the offspring. (Algorithm Al
line 8-12)

8.  Update the extreme value points of the Pareto front, compute the reference points
and weight vectors to decide whether to replace the parent, and then update the
population. (Algorithm Al line 13-15)

9.  Set the counter, traverse the neighbors, update the population if the children are better
than the parents, and exit the loop when the traversal ends or the counter reaches the
upper limit. (Algorithm A1 line 16-24)
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10. Calculate the population entropy according to Equation (19), update the alpha, and
record the new population entropy and alpha (see Algorithm A3 for the relevant
pseudo-code, in Appendix A.3). (Algorithm A1 line 25 and Algorithm A3)

BEGIN

‘ Read parameters ‘
v

‘ Initialize population ‘
¥

Calculate initial
parameters

v
‘ Build GAN ‘
|

end of loop

X, in population

AEE operator GAN network
generates offspring generates offspring
| I
1
Repair offspring v
¥
Calculate information of y
]

Calculate and update parameters

Replace b; with y, count++

¥

‘ Update a

Figure 1. Algorithm flow chart.

The children generated by the hybrid operator (AEE operator and GAN networks),
especially the GAN network, may not satisfy the constraints, so the repair operation is
needed for the children. The repair steps are as follows:
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1.  Iterate through the weights of all assets in the child generation and set the negative

numbers to 0.

Sum the weights of all children s assets .

3. Ifs # 0, all the weight vectors are scaled so that their sum is 1. Otherwise, the children
satisfying the constraint are generated randomly.

N

The time complexity of the APG-SMOEA algorithm mainly manifests during the
generation process of descendants using Generative Adversarial Networks (GANs). First,
we use a fast non-dominated sorting algorithm to select training samples, where the number
of objectives is denoted as M, and the population size is N. The time complexity for a single
individual undergoing sorting is O(MN)) (requiring comparisons with N — 1 individuals,
each involving comparison of M objectives). The initial round involving N individuals
entails a time complexity of O(MN?). In the worst-case scenario, where only one individual
replaces the current non-dominated solution in each round, O(N) rounds of sorting are
necessary, with each round consuming O(N) time complexity, and the worst-case time
complexity of the other rounds of sorting is O(N?). Thus, the time complexity of the fast
non-dominated sorting algorithm is O(MN?) = O(MN?) + O(N?).

Furthermore, the training of GANSs also contributes to the time complexity. The gener-
ator comprises two fully connected layers and two hidden layers, while the discriminator
consists of one fully connected layer and one hidden layer. During the training process,
the mean and covariance matrix of real samples are computed, followed by the generation
of samples Z from a noise distribution for training the discriminator D. GAN networks
undergo training every 100 epochs.

The extensive computations involved in the fast non-dominated sorting and GAN
training processes consume a considerable amount of time. Consequently, compared to
multi-objective optimization algorithms based on conventional methods, the time perfor-
mance of this algorithm is significantly reduced.

3.3. Introduction of GANs

Classical multi-objective optimization algorithms have problems with premature
convergence and insufficient population diversity. Although many algorithms have been
proposed to solve these problems, their performance on high-dimensional complex data
varies widely [41]. The initial population of the APG-SMOEA algorithm is randomly
generated. In the early iterations, there are few high-quality solutions in the population. If
we use these few solutions to train the GAN network, it is easy to encounter premature
convergence/insufficient population diversity/local optimal problems. Therefore, the
APG-SMOEA algorithm uses population entropy strategy to coordinate the MOEA /D-AEE
algorithm and GAN network to generate offspring, so that more high-quality solutions
are generated by MOEA /D-AEE in the early iterations and more offspring are generated
by GAN network in the later iterations.This strategy addresses the issues of premature
convergence and insufficient population diversity.

Studies have shown that when dealing with MOPs for complex high-dimensional
data, GAN networks have significant advantages. In addition, GAN networks can generate
data by adversarial training, which is very similar to the way multi-objective optimization
algorithms generate new individuals by parental crossover variation. The effectiveness of
GAN networks in MOPs was demonstrated in conjunction with the literature [12]. The
specific pseudo-code of the algorithm is shown in Algorithm A2 (in Appendix A.2). For
the method of generating offspring by GAN network, if the offspring need to be generated,
the population is firstly sorted by fast non-dominated ordering, the top ten individuals
are screened out as the real samples (non-dominated solutions) for training, and the other
dominated solutions are used as false samples, which are inputted into the GAN network to
be trained, at the same time generating the offspring. At the end of that, the set of solutions
generated by the GAN network is sorted by fast non-dominated ordering, and the top
twenty individuals are screened out to be used in the replacement of the population. The
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loss function of the discriminator in the GAN network used in this experiment is presented
in Equation (16).

max V(D) = Ey~p[log(D(r))] + E~p[log(1 — D(f))] + Ez~p.[log(1 — D(G(2)))]  (16)

where D(r), D(f), D(G(z)) denote the output of the discriminator, respectively; the distri-
butions of the real and fake datasets are denoted as Pr and Py. The positive samples (good
individuals in the population), negative samples (other individuals in the population), and
samples generated by the generator are the inputs.

The following steps are necessary for generating progeny by the GAN network:

1. Calculate the covariance matrix according to the mean vector u. Obtain the sum of
the real samples according to Equation (17),

[N/2] T LN/2]
X i p)(ri—w) Xt
Z— [N/2] -1 ,wherey—iu\]/2J (17)

Here, N is the population size, and r; is the i-th member of the positive sample.
2. Sample the D-dimensional vector x. Generate a D-dimensional vector y’, which
satisfies the multivariate normal distribution according to Equation (18).

g SP(L/26 TR = )
2Pl

(18)

where y is the mean vector of the positive samples. ) is the sample covariance of the
positive samples. D is the dimensionality of the feature.

3. The generator generates children based on the upper boundary ! and the lower
boundary u of the decision space, as shown in Equation (19).

y=G(y)(u—-1)+1 (19)

where y is the candidate solution generated by the GAN networks. [ and u are the
upper and lower boundaries of the decision space.

3.4. Solving the Model Collapse Problem

In the APG-SMOEA algorithm, the initial population is generated by randomization,
and the number of good solutions in the population may be relatively small in the early
iterations. Retraining the GAN network using the solutions it generates can lead to the
problem of model collapse. This paper proposes a new hybrid operator to solve these
problems. This approach fuses the GAN network with the MOEA /D-AEE operator, while
using adaptive parameters to control the probability of generating offspring from the
GAN network training (adaptive parameters will be described in Section 3.5). The specific
formula is shown in Equation (20) below:

{ exV +ag(1—¢)(x' — x/) @ Levy(B), Rn > a
y

exp(fl/Z(xfy)Tzfl(xfy)) B (20)
G( N (u—I)+LRn<a

where Rn is between 0 and 1. « is an adaptive parameter determined by the population
entropy.

The use of hybrid operators allows for the complete training of GAN networks,
enabling them to search for more regions and optimize further in terms of convergence.
The hybrid operator approach combines the benefits of GAN networks in diversity and
reduces the risk of model collapse.
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3.5. Adaptive Entropy Control Strategy

Multi-objective optimization often suffers from a common issue where the population
diversity is large in the early stage, but small in the later stage, leading to the risk of getting
stuck in a local optimum. The idea of solving this problem is generally to increase the
diversity of late stage populations through specific methods. The MOEA /D-AEE algorithm
introduces joint coefficients for a good optimization of this typical problem. However,
it is not effective in increasing the later population diversity. This paper improves the
previous work by using the APG-SMOEA algorithm and a population entropy adaptive
control strategy, which aligns better with the characteristics of multi-objective optimization.
By adjusting the GAN network generation probability, we can use the GAN network to
increase population diversity in the early iteration and decrease it in the late iteration,
which can be beneficial for optimizing the population using the GAN network. Based on
this idea, the local optimum problem is greatly solved. (Refer to Algorithm A3 for the
specific pseudo-code, in Appendix A.3).

In the process of fusion between GAN networks and AEE operators to generate off-
spring, this paper adopts population entropy [64] to control the ratio of the two generations.
As in [64], population entropy is used to measure the diversity of a population. Therefore,
if the current population entropy is less than the historical average population entropy,
increase the proportion of children generated by the GAN network; conversely, increase
the proportion of children generated by the traditional operator. The calculation steps of
population entropy are as follows. The similarity between an individual P; and every other
individual P; in the population is calculated by adding up their Euclidean distances, as

shown in Equation (21).
len(P)

p=Y (|Pl-—Pj|2) 1)

=1

where len(P) is the population size. P;, P; are the individuals in the population. The
expression is in two-dimensional coordinates. Then, this paper converts the similarity into
probability by Gaussian distribution as follows in Equation (22):

-p
P, = exp{M(Pi)} (22)

where o (P;) is the variance of individuals in the population.

After normalizing the probabilities, the entropy of the population is calculated by the
following Equation (23).

len(P)
E=— E (P; xlog, P;) (23)
i=1

After obtaining the entropy of the population, it is compared with the historical average
population entropy, and the proportional alpha of the hybrid operator is deflated according
to the results of the comparison. The formula is shown in Equation (24).

Ipha_list[—1
alpha = max(%,O),E < avg_E (24)
min(alpha_list[—1] e scaling_factor,1),E > avg_E

where alpha_list[—1] is the initial alpha value. scaling_factor is the deflation factor. avg_E
is the historical average population entropy:.

4. Experiments and Analysis

In this section, we firstly describe the performance indicators and the dataset and
parameter configurations. We then discuss the experimental results from experiment 1 to
experiment 4.
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4.1. Performance Metric
4.1.1. Performance Indicators

The evaluation metrics of multi-objective evolutionary algorithms (MOEA) can be
divided into three main categories: convergence metrics, distribution metrics, and compre-
hensive metrics. Convergence metrics, such as generational distance (GD) and inverted
generational distance (IGD), are used to evaluate how well the solution set approaches
the true Pareto optimal surface. Distribution metrics are used to assess the diversity and
uniformity of the solution set, including the Spacing spatial evaluation method, Delta, and
maximum spread (MS). The integrative metrics combine the convergence and distribution
of the solution set, such as the hypervolume (HV) metric.

In this study, this paper uses six indicators, i.e., GD, IGD, Spacing, Delta, HV, and MS.
Among them, GD and Spacing are used to evaluate the convergence of the algorithm, MS
and Delta are used to evaluate the distributivity of the algorithm, and IGD and HV are
used to evaluate the comprehensive performance of the algorithm. These six indicators are
mathematically defined as follows:

1.  GD: This metric measures the distance between the solution set P found by the
algorithm and the reference optimal solution set P* of the problem set. It reflects how
much the solution set deviates from the true optimal bound . The larger the value,
the further the deviation from the true optimal bound and the worse the convergence.
The mathematical formula is as follows.

\/Lyep minsep- dis(x, )

GD(P,P*) = P (25)
where dis(x, y) denotes the Euclidean distance between the y-point in the solution set
P found by the algorithm and the reference optimal solution set P*.

2. IGD: The average of the distance from each reference point to the nearest solution. The
solution set with smaller IGD values is better. It can respond well to the uniformity
and extensiveness of the distribution in addition to the convergence of the solution set.
The smaller the IGD value, the better the diversity and convergence. The mathematical
formula is as follows.

_ Yxeps minyepdis(x, y)

IGD(P, P*) = T (26)

3. Spacing: This measures the standard deviation of the minimum distance of each
solution to the other solutions. The smaller the Spacing value is, the more uniform
the solution set is. The mathematical formula is as follows.

LI

_ 2
Spacing(P) = P=1 ; (d - di> (27)

where d; denotes the minimum distance from the i-th solution of the solution set P
sought by the algorithm to the other solutions, and d denotes the average distance
of dl'.

4. Delta: A measure of the breadth of the solution set obtained, i.e., the diversity of the
solution set. The smaller the Delta value, the more diverse the solutions in the Pareto
frontier set. Its mathematical formula is as follows.

df +d; + Zili_11|di - d_|

A = _ 28
df+d1+(N—1)d @8

The parameters dy and d; are the Euclidean distances between the extreme solutions
and the boundary solutions of the obtained non-dominated set.
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5. HV: The volume of the region in the target space enclosed by the set of non-dominated
solutions and reference points obtained by the algorithm. HV is a comprehensive
metric to assess the convergence and diversity of the approximate solution set. The
larger the HV value, the better the comprehensive performance of the algorithm. The
mathematical formula is as follows.

IS|
HV =6 v (29)
i=1

where ¢ denotes the Lebesgue measure, which is used to measure the volume. | S |
denotes the number of non-dominated solution sets. v; denotes the super volume
formed by the reference point and the i-th solution in the solution set.

6.  MS: This measures the maximum distance between the solutions in all solution sets.
Specifically, it calculates the distance between the solutions in all solution sets and
returns the maximum distance as the index value. This metric can help assess the
search capability and diversity of the algorithm, as the algorithm is able to search
for more solutions, and the distance between these solutions should be greater. Its
mathematical formula is as follows.

M
MS(P) = | ¥ max(xm — ym)?, (x,y € P) (30)
m=1

where M is the dimension of the dataset or the number of targets. x and y are the
solutions in the solution set P.

4.1.2. Dataset

To verify the effectiveness of the algorithm on high-dimensional complex data, this
project uses a financial test dataset from the OR library, which is mainly applied to portfolio
optimization. The dataset contains five files collecting financial indices from Hangsheng
(Hong Kong), DAX (Germany), FSET (UK), S&P (US), and Nikkei (Japan). These five
datasets have dimensions (i.e., number of targets or assets) of 31, 85, 89, 98, and 225,
respectively, and the datasets include low-, medium-, and high-dimensional data. Our
algorithm has to reweight assets based on information from the dataset to find portfolios
with high returns or low risk as early as possible. The dataset can help us validate the
algorithm’s effectiveness on complex and high-dimensional data, as it requires handling
information and relationships among up to 225 assets. The dataset includes the number of
assets, the average return and the variance of returns for each asset, and the correlation
between the assets. A summary of the datasets is presented in Table 1.

Table 1. A summary of the datasets used in experiments.

Dataset Region Dimensions
Hangsheng Hong Kong 31
DAX100 Germany 85
FTSE100 UK. 89
S&P100 us. 98
Nikkei Japan 225

4.1.3. Comparison Algorithm

This experiment compares five multi-objective optimization algorithms (i.e., NSGA-II,
MOEA /D-AEE, MOEA/D-GA, MOEA /D-D-DEM, and MOEA /D-DE [65]). NSGA-II uses
non-dominance ranking and crowdedness distance to maintain the diversity of populations.
MOEA /D-D-DE and MOEA /D-DEM use decomposition methods to transform the multi-
objective problem into multiple single-objective sub-problems and solve these sub-problems
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by differential evolutionary algorithms. MOEA /D-GA uses genetic algorithms to solve
multi-objective problems. All five algorithms use cross-variance for progeny propagation,
and all use a single operator.

4.2. Parameter Configurations

All experiments were repeated 51 times on all five datasets. The population size was
set to 100 and the neighbor size is 20. The number of offspring generated per algorithm
iteration is 1500, and the upper limit of individual neighbor updates in each iteration is 2.
The parameters of the AEE operator in the hybrid operator were set with reference to the
literature [13], and the parameter o used to determine the origin of the parents was set to
0.9. The initial value of alpha is 0.15. The scaling factor scaling_factor was set to 1.1.

For the parameters of the GAN network model, the learning rates of the discriminator
and generator are 0.0001 and 0.0004, respectively, and the total number of iterations was set
to 200 with reference to the settings in the literature [12]. This paper chose to train the GAN
network every 100 generations, generating 100 individuals each time, and then perform
a fast non-dominated sorting to select the top 20 individuals for replacing the parent
generation. Experimental results were obtained from the last generation of the population.

4.3. Experimental Results and Analysis
4.3.1. Experiment: Comparison Analysis of the APG-SMOEA Algorithm and Other
Algorithms

To better evaluate the effectiveness of the algorithm, the APG-SMOEA algorithm
is compared with other multi-objective optimization algorithms. Figure 2 display the
IGD variation of different algorithms on the Nikkei dataset and the populations’ final
distribution. Our proposed algorithm shows faster convergence in the early stage and
better final results, as depicted in the figure. And the final population distribution fits the
Pareto front perfectly.
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—i—  MOEA/D-DE
55t MOEA/D-GA  |]
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20k APG-SMOEA |
]
)
= 15F b
1.0 E
05¢F E
oo | . : : . . . e
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Generations
Figure 2. Changes in IGD indicators on Nikkei.

Figure 3 shows that, in the late iteration, the APG-SMOEA algorithm does not stop
exploring the solution set even during the convergence to the Pareto front, and the obtained
solution set fits the distribution of the Pareto front perfectly. It shows that the adaptive
control strategy of population entropy is effective and effectively avoids the local optimum.
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Figure 3. Final distributions of populations on Nikkei.

Figures 4 and 5 show the distribution of the population iterative process for generations
1,2,3,5,100, 150, 200, and 300. The APG-SMOEA algorithm allows a broader exploration
of the space in the early iterations, with a greater diversity of populations and a wider
distribution. The algorithm’s search capability improves with the GAN network. In
particular, training using the best samples from the population can provide a richer and
more diverse solution for the population.
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Figure 4. Distributions of populations in the 1-, 2-, 3-, and 5-generation (Nikkei).
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Figure 5. Distributions of populations in the 100-, 150-, 200-, and 300-generation (Nikkei).

Figure 6 shows the update frequency of the different algorithms during the iterations.
The addition of the GAN network results in a decrease in the update frequency of the
children; however, it still outperforms most of the other algorithms. Individuals with long
trajectories (meaning those located near the ends of the Pareto front) can still be partially
updated in the early iterations.
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Tables A1-A3 (in Appendix B.1) compare the performance metrics of the APG-SMOEA
algorithm with other algorithms on three datasets. Table Al shows the comparative
experimental results for the FTSE dataset, Table A2 shows the comparative experimental
results for the S&P dataset, and Table A3 shows the comparative experimental results for the
Nikkei dataset. It can clearly be seen that the APG-SMOEA algorithm far surpasses other
algorithms in two metrics, MaxSpread and HV. It even appears exponentially higher. The
APG-SMOEA algorithm has improved the performance of the GD, IGD, Delta, and Spacing
metrics on the high-dimensional dataset, Nikkei, and still has significant improvement in
MaxSpread and HV metrics as well.

4.3.2. Experiment II: Ablation Experiments

In this paper, ablation experiments were completed in a rigorous and comprehensive
manner. The effects of offspring generated by pure GAN networks are clearly analyzed and
compared with those generated by hybrid operators. This paper obtains the population
distributions of both algorithms at generations 2, 3, 5, and 10 during the pre-iterative stage,
as depicted in Figure 7. Figure 8 shows the population distributions of the two algorithms
at the late stage of the iteration, specifically at the 100th, 150th, 200th, and 300th generations.
APG-SMOEA denotes hybrid operator-generated progeny, while APG-SMOEA-15 denotes
pure GAN network-generated progeny.

The experimental results show that model collapse occurs in the APG-SMOEA-15 algo-
rithm. In the initial stage of iteration, both algorithms tend to concentrate their population
distribution towards low-risk and low-return regions, with limited ability to explore the so-
lution space. As the number of population iterations increased, APG-SMOEA successfully
converged with the Pareto front and fitted the best distribution, while APG-SMOEA-15
did not converge with the Pareto front. The initial populations were generated randomly,
resulting in lower quality of the non-dominated solutions obtained by fast non-dominated
sorting and smaller differences between the real and generated data, which eventually led
to deviations from the Pareto frontier.
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Figure 7. Distributions of populations in the 2-, 3-, 5-, and 10-generation (Nikkei).
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Figure 8. Distributions of populations in the 100-, 150-, 200-, and 300-generation (Nikkei).

In summary, the hybrid operator-based APG-SMOEA algorithm outperforms the pure
GAN network-based algorithm in solving the multi-objective problem.

4.3.3. Experiment III: Comparative Analysis of Different Parameters of APG-SMOEA
Algorithms

To obtain the optimal parameters for the APG-SMOEA algorithm, this paper uses
scientific experimental methods for parameter optimization. Table 2 provides a detailed
overview of the configuration details of different parameters. This section first compares
four different parameter configurations of the APG-SMOEA algorithm: APG-SMOEA-1,
APG-SMOEA-2, APG-SMOEA-3, and APG-SMOEA-4, to determine the optimal configura-
tion parameters for the GAN network generation probability. This section selects exper-
imental results from the Nikkei and Hangsheng datasets, as shown in Tables A4 and A5
(in Appendix B.2). Through analysis, it is concluded that on the Nikkei dataset, APG-
SMOEA-2 algorithm performs significantly better than other algorithms, while on the
Hangsheng dataset, APG-SMOEA-3 performs significantly better than other algorithms.
Both the APG-SMOEA-2 and APG-SMOEA-3 algorithms have a GAN network generation
probability of 0.1. Therefore, the conclusion is drawn that when the generation probability
of the generative adversarial network is set to 0.1, the algorithm performs optimally.

Table 2. Experimental parameters configuration.

Algorithm

GAN Generation Probability

The Number of Individuals Used
to Replace the Parent

GAN Network Training
Period/Algebra

APG-SMOEA-1
APG-SMOEA-2
APG-SMOEA-3
APG-SMOEA-4
APG-SMOEA-5
APG-SMOEA-6
APG-SMOEA-7

0.3
0.1
0.1

0.1-0.9 uniform change

0.1
0.1
0.05

100
100
20

100
100
50

100

First 50 individuals
First 50 individuals
First 10 individuals
First 50 individuals
First 20 individuals
First 50 individuals
First 50 individuals
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To determine the optimal settings for two parameters of the generative adversarial
network, namely, the GAN network training period/algebra and the number of individuals
used to replace the parent, we further designed three algorithms with different parameter
settings: APG-SMOEA-5, APG-SMOEA-6, and APG-SMOEA-7. We conducted comparative
experiments and the results are shown in Tables A6 and A7 (in Appendix B.2). This section
still selects the high-dimensional data of the Nikkei index and the Hangsheng index as
a comparison to analyze the influence of these two parameters on the training period
of the GAN network and the number of individuals used to replace the parent when
the GAN network’s generation probability is 0.1. Through comparison, it is found that
on the Hangsheng dataset, the APG-SMOEA-2 algorithm performs best, while on the
Nikkei dataset, the APG-SMOEA-5 performs best. Especially, as a high-dimensional
dataset, Nikkei has achieved all optimal results in various performance indicators with
APG-SMOEA-5. Therefore, we draw the conclusion that the optimal parameters for the
APG-SMOEA algorithm are 0.1 for the GAN network’s generation probability, 100 for the
GAN network’s training period, and 20 for the number of individuals used to replace
the parent. In this paper, we will use these optimal parameters as the parameters of the
APG-SMOEA algorithm.

4.3.4. Experiment IV: APG-SMOEA Algorithm Improvement Exploration

With the experimental results in Section 4.3.3, this paper derives the optimal param-
eters for generating offspring by GANs. However, fixed parameters may not be a better
choice in general. We further explore the generative probabilities of the GAN network.
And the specific parameter configurations are shown in Table 3. Uniform variation refers
to a gradual increase in parameters over generations, while interval variation means that
different generations have fixed probability values. The experimental results in Table A8 (in
Appendix B.3) do not show the expected improvements, indicating that a simple algebraic
variation of GAN generation probabilities is not the optimal choice.

Table 3. Experimental parameters configuration by algebraic variation.

. . - GAN Network Training The Number of Individuals Used to
Algorithm GAN Generation Probability Period/Algebra Replace the Parent
APG-SMOEA-8  0.1-0.9 uniform change 100 First 20 individuals
APG-SMOEA-9  0.1-0.9 uniform change 50 First 50 individuals
APG-SMOEA-10  0.1-0.9 interval change 100 First 50 individuals
APG-SMOEA-11  0.1-0.3 interval change 100 First 50 individuals

Based on the above failed experiences, this paper tries to use adaptive control meth-
ods by three different implementations: the first one based on Gaussian distribution
changes [66], the second one based on the proportion of successfully updated generated
offspring, and the last one based on population entropy strategies [67].

Regarding the Gaussian distribution variation methods (APG-SMOEA-12), when
the GAN generation probability is between 0.1 and 0.3, the algorithm can obtain better
performance in this interval. Therefore, this paper uses a Gaussian distribution with a
mean value of 0.15 to generate 1000 random numbers and filter out values greater than 1 or
less than 0, from which we randomly select probability values as the generation probability
of the GAN network.

With regard to the proportion of successfully updated generated offspring methods
(APG-SMOEA-13), this paper records the number of individuals that successfully update
their parents in each generation of GAN-generated offspring, and calculate their proportion
of the total number of individuals. If this ratio is greater than 0.35, it indicates that the
GAN network is well trained and the generation probability of the GAN network needs to
be increased.
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The population entropy control methods (APG-SMOEA-14) can measure the diversity
of populations. If the overall entropy of a generation is higher than the historical average,
it indicates that the diversity of the population is better. In this case, the GAN network’s
generation probability needs to be increased to provide more diverse training samples.

The experimental results show that APG-SMOEA-14 is the best one among the three al-
gorithms, for example in Tables A9 and A10 in the FTSE and DAX dataset (in Appendix B.3).
In view of the situation that the performance of the APG-SMOEA is not particularly sat-
isfactory, inspired by [68], we also propose a learning pool approach. Specifically, the
learning pool serves as a collection that stores the best-performing individuals within the
population. By utilizing these excellent individuals as training samples, we aim to increase
the diversity and quality of samples, thereby improving the generative performance of the
network. However, the final experimental results were not satisfactory, and we will make
further relevant attempts.

In Section 4.3.1, we compared the APG-SMOEA algorithm with other MOEA algo-
rithms by experiments. The results show that the APG-SMOEA algorithm exhibits excellent
performance on high-dimensional data and can significantly improve the exploration ability
of the solution space. As a result, the improvements in both MaxSpread and HV evaluation
metrics are large, with exponential improvements observed on some datasets.

In Section 4.3.2, we performed ablation experiments to verify the necessity of the
hybrid operator. The experimental results show that the generation of offspring from pure
GAN networks leads to the problem of pattern collapse.

In Sections 4.3.3 and 4.3.4, this paper describes the work conducted in the process of
improving the APG-SMOEA algorithm. Section 4.3.3 is an a priori experiment conducted
to determine the hyperparameters of the algorithm. In Section 4.3.4, we proposed three
implementation approaches: Gaussian distribution-based variations, proportion-based
adjustments using the success rate of generated offspring updates, and adaptive variations
based on population entropy. The effectiveness of the adaptive parameters is verified by
experiments. And we decide to use population entropy.

5. Conclusions

This paper proposes a synergistic MOEA with adversarial population generation,
namely, APG-SMOEA, to address complex data issues. The proposed algorithm utilizes
the complementary strengths of MOEAs and GANSs to optimize MOPs simultaneously
while effectively exploring the solution space in high-dimensional and non-linear problem
domains. In particular, this paper introduces an adaptive population entropy strategy to
balance the efficiency and quality of offspring selection.

The experimental results show that the APG-SMOEA algorithm is more effective on
complex data on both low and high dimensions, and is superior to the most advanced
MOEA algorithms on various benchmark problems. The proposed algorithm not only
showed superior diversity performance but also exhibited robustness and adaptability to
different complexity problems. For future work, several potential research directions can be
identified. Firstly, we can study the potential synergies between MOEAs, GANs, and other
optimization techniques to develop novel hybrid algorithms with superior performance.
Secondly, distributed computing can be employed to speed up the algorithm’s execution,
so that it can be applied to more demanding optimization tasks when dealing with complex
data. Thirdly, we can enhance the interpretability of APG-SMOEA by integrating various
techniques that help to understand the components of the algorithm, their interactions,
and the decision-making process. Lastly, we can explore various methods, such as the
neurodynamic approach [23] and reinforcement learning algorithm [69], to improve asset
allocation decisions by accounting for multiple conflicting objectives, ultimately enhancing
portfolio performance and addressing the complexities associated with financial markets.
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Appendix A. The Algorithms
Appendix A.1. APG-SMOEA Algorithm Framework

Algorithm A1 APG-SMOEA algorithm framework

Input: T is the maximum number of iterations, 1, is the maximum number of updates of
the offspring;
Initialize: T = 1500, n, = 2;
1: Read the dataset parameters

2: Generate initial population
3: Calculate initial parameters
4: Build GAN networks
5: whilet < T do
6:  for x; in population do
7: Determine the mating pool b of offspring produced by the variant operator
8: if the Rn > « then
9: AEE operator generates offspring (Equation (15))
10: else
11: GAN networks generate offspring (Algorithm A2, in Appendix A.2)
12: end if
13: Repair offspring
14: Calculate information of offspring (e.g., return, risk, reference points)
15: Calculate and update initial parameters
16: for b; in neighbor of b do
17: if the offspring M, V is better than the parent b; then
18: Update populations,replace b; with y
19: update_count + 1
20: end if
21: if update_count >= n, then
22: Break;
23: end if
24: end for

25: Update a (Algorithm A3, in Appendix A.3)
26:  end for
27: end while
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Appendix A.2. GAN Networks Generate Offspring

Algorithm A2 GAN networks generate offspring

Input: max_num is the upper limit of the child selection, period is the training period of
GAN network, ¢ is the population iteration times.
Initialize: max_num = 20, period = 100.
1: if k = max_num or k = 0 then
2. Fast non-dominated sorting of populations
Record the top ten individuals in the population
Mark the top 10 individuals as excellent individuals
Generate a mating pool containing the best individuals as real data for training
Generate input data containing both true data (top ten best individuals) and false
data (dominated solutions)
7: end if
8: if t%period =0ort=0 then
9:  Train GAN networks (Equation (16) )
10:  Generate offspring using GAN (Equation (20))
11:  Perform a fast non-dominated sort on the generated offspring, and use the first
twenty individuals to replace the parent
12: end if

Appendix A.3. Update Alpha

Algorithm A3 Update alpha

Input: E is the entropy of the population, « is the ratio of mixed operators, scaling_factor
is the scaling factor of a.
Initialize: « = 0.15, scaling_factor = 1.1.
1: Initialize each individual with probability P to 0
2: Calculate the Euclidean distance between individual P; and other individuals P; in
the summation population to obtain the similarity of individuals in the population
(Equation (21))
Converting similarity to probability via Gaussian distribution
Normalization of probabilities (Equation (22))
Calculating the entropy of a population by probability (Equation (23))
if E < avg_E then
« = max(alpha_list[-1] /scaling_factor, 0) (Equation (24))
else
« = min(alpha_list[-1] * scaling_factor, 1) (Equation (24))
10: end if
11: Regularize the a so that the a regresses towards the initial «
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Appendix B. The Tables
Appendix B.1. Tables in Experiment 1
Table A1l. Comparative experimental results for the FTSE dataset.
Metric MOEA/D-AEE  MOEA/D-DEM MOEA/D-DE  MOEA/D-GA  NSGA-II  APG-SMOEA
Best 5.27 x 10~° 6.32 x 10~° 7.01 x 10~ 284 %107  738x10° 458 x 1073
GD Median  7.05 x 107 9.58 x 10~° 1.83 x 1072 505x107% 925x10°® 798 x 107!
Std. 7.28 x 10~ 2.41 x 107 1.55 x 10~ 1.60 x 107 950 x 1077 2.61 x 107!
Best 1.71 x 1075 1.38 x 1075 9.87 x 106 114 x 1075  239x107°> 153 x10°*
Spacing ~ Median  2.07 x 107° 2.01 x 107° 1.72 x 107° 197 x 107° 299 x 107> 1.12 x 1072
Std. 3.76 x 1076 454 x 107 3.34 x 107 510 x 107 224 x107° 120 x 1072
Best 5.96 x 1073 5.79 x 1073 5.74 x 1073 547 x 1073 567 x 1073 2.27 x 100
Max Spread Median  5.56 x 1073 5.40 x 1073 5.15 x 1073 491 x 1073  545x 1073 1.96 x 10°
Std. 1.59 x 1074 1.93 x 1074 5.08 x 1074 419 x107% 169 x 107* 628 x 1071
Best 4.01 x 107! 425 x 107! 421 x 1071 427 x 107! 547 x 1071 6.60 x 1071
Delta Median  4.33 x 107! 472 x 1071 451 x 107! 505x 1071 6.06 x 1071 878 x 1071
Std. 2.02 x 102 3.06 x 1072 6.30 x 1072 688 x 1072 334x102 116 x 1071
Best 2.30 x 107° 290 x 107> 426 x 107> 407 x 107> 322x107° 759 x 107>
IGD Median ~ 3.71 x 107> 531 x 107° 9.09 x 1072 876 x107°  474x107°  1.08 x 1073
Std. 1.14 x 107° 2.16 x 107° 1.47 x 1074 433 x107° 138 x107°  3.65x10~*
Best 1.96 x 102 1.96 x 1072 1.96 x 1072 196 x 1072 196 x 1072 3.93 x 10~}
HV Median  1.96 x 1072 1.96 x 1072 1.96 x 1072 192 x 1072 196 x 1072 3.67 x 1071
Std. 1.08 x 10~8 250 x 107° 143 x 1073 849 x107%* 145x107* 888 x 1072
Table A2. Comparative experimental results for the S&P dataset.
Metric MOEA/D-AEE  MOEA/D-DEM MOEA/D-DE  MOEA/D-GA  NSGA-II  APG-SMOEA
Best 9.36 x 10~° 1.13 x 1075 1.27 x 102 320107 101 x107° 792x10°3
GD Median  1.21 x 107> 1.75 x 1075 3.92 x 107° 502x107°% 129 x107°>  6.76 x 1071
Std. 1.55 x 107 3.45 x 1076 7.64 x 107° 1.86 x 107 142 x107°  1.98 x 101
Best 2.25 x 107° 2.01 x 107° 1.72 x 10~° 1.77 x 1075 251 x107°> 275 x10°*
Spacing ~ Median  2.66 x 107° 2.76 x 107° 2.31 x 107° 235x 107> 356 x 107°  9.55 x 1073
Std. 5.45 x 1076 526 x 10~ 4.78 x 10~° 506 x 107 371 x107°% 821 x 1073
Best 7.70 x 1073 7.86 x 1073 7.60 x 1073 687 x 1073 729 x 103 1.99 x 10°
Max Spread Median ~ 7.41 x 1073 7.55 x 1073 7.23 x 1073 582 x 1072 657 x 1073 1.62 x 10°
Std. 1.30 x 10~* 1.61 x 1074 253 x 10~* 435x107* 352x107* 482x10°!
Best 3.29 x 1071 3.30 x 1071 3.29 x 1071 422 x 1071 537 x1071  6.61 x 1071
Delta Median  3.53 x 10! 3.74 x 107! 3.66 x 1071 557 x 1071 648 x 107! 859 x 107!
Std. 1.77 x 102 3.37 x 1072 241 x 1072 388 x 1072 3.69x1072 134 x 1071
Best 3.21 x 107° 3.30 x 1072 3.64 x 1072 488 x 107> 408 x107% 173 x107*
IGD Median ~ 4.15 x 107> 435 x 107° 712 x 107° 136 x 1074 7.08x 107> 128 x 1073
Std. 5.77 x 10~° 7.65 x 10~° 416 x 107> 413x107° 221x10° 359 x10°*
Best 1.83 x 1072 1.83 x 1072 1.83 x 1072 1.82x 1072 182 x1072  3.90 x 1071
HV Median  1.83 x 102 1.83 x 1072 1.83 x 102 1.69 x 1072 1.74x 1072  3.65 x 107!
Std. 1.75 x 108 347 x 1078 4.10 x 10~% 601 x107%  432x107% 731 x10°2
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Table A3. Comparative experimental results for the Nikkei dataset.
Metric MOEA/D-AEE  MOEA/D-DEM  MOEA/D-DE  MOEA/D-GA  NSGA-II APG-SMOEA
Best 5.32 x 10 510 x 10~° 593 x 107° 995x107% 254x10°°% 613 x10°°
GD Median 7.36 x 1070 8.06 x 10~ 1.45 x 1074 332x107° 424x10°° 854x10°°
Std. 9.19 x 107 1.66 x 1074 7.09 x 107° 208 x107%  201x10® 376 x10°*
Best 142 x 105 1.28 x 107> 5.99 x 10~ 0.00 x 10° 1.05x 107>  1.38 x 10~°
Spacing ~ Median  1.79 x 107° 2.08 x 107° 1.15 x 107° 192 x107° 145 x107° 203 x 107°
Std. 487 x 107° 5.77 x 10~ 453 x 107° 972 x107% 187 x10°® 384x 105
Best 417 x 1073 423 x 1073 429 x 1073 263x 1073 336x107% 116 x 1072
Max Spread Median ~ 3.93 x 103 3.94 x 1073 2.96 x 1073 2201073 288 x 1073  4.01 x 103
Std. 1.21 x 1074 539 x 10~4 548 x 1074 465x107%  254x107* 1.15x10°°
Best 3.87 x 1071 3.99 x 10! 3.17 x 101 840 x 1071 6.09 x 107!  3.99 x 107!
Delta Median 442 x 107! 481 x 101 558 x 1071 934 x 1071 681 x10°!  455x 10!
Std. 6.09 x 102 9.05 x 1072 1.00 x 1071 355 x 1072 294 x 1072 142 x 107}
Best 1.72 x 107° 1.90 x 107> 790 x 105 177 x 1074 464 x107° 184 x10°°
IGD Median 247 x 1075 273 x 107° 223 x 1074 241 x107% 969 x10° 275 x 1070
Std. 7.05 x 10~° 409 x 1074 6.95 x 107> 529 x 1074 367 x107° 284 x 107°
Best 2.06 x 1074 2.06 x 1074 2.05 x 1074 198 x107% 199 x10~*  3.85 x 10~*
HV Median 2.06 x 1074 2.06 x 10~4 1.98 x 10~* 186 x 1074 191 x10% 2.06 x 104
Std. 1.06 x 108 212 x 107> 7.70 x 10~ 264x107°  3.08x107% 269 x 107>
Appendix B.2. Tables in Experiment 3
Table A4. Experimental results for the Hangsheng dataset.
Metric APG-SMOEA-1 APG-SMOEA-2 APG-SMOEA-3 APG-SMOEA-4
Best 1.36 x 1072 7.05 x 10~° 249 x 1074 153 x 1074
GD Median 411 x 1071 420 x 1071 3.96 x 101 411 x 107!
Std. 8.97 x 102 1.06 x 1071 1.70 x 1071 1.18 x 1071
Best 1.12 x 1073 5.63 x 107° 4.45 x 107° 5.17 x 107°
Spacing ~ Median 6.81 x 1073 6.86 x 1073 5.95 x 1073 5.66 x 103
Std. 5.86 x 1073 4.78 x 103 5.70 x 1073 6.72 x 1073
Best 1.09 x 10° 1.09 x 10° 1.09 x 10° 1.09 x 10°
Max Spread Median 1.04 x 10° 1.05 x 10° 1.06 x 10° 1.05 x 10°
Std. 1.68 x 1071 239 x 1071 391 x 1071 2.85 x 1071
Best 7.12 x 1071 6.11 x 1071 4.48 x 101 6.10 x 1071
Delta Median 948 x 1071 948 x 1071 949 x 1071 9.12 x 10!
Std. 1.51 x 101 1.67 x 1071 1.98 x 1071 2.05 x 1071
Best 1.72 x 1074 394 x 107> 3.81 x 10~° 3.82 x 10~°
IGD Median 6.38 x 1074 6.21 x 1074 5.97 x 104 6.43 x 1074
Std. 7.90 x 107° 1.31 x 1074 1.80 x 1074 1.40 x 1074
Best 8.35 x 1072 8.43 x 1072 8.91 x 102 8.32 x 1072
HV Median 7.70 x 1072 7.66 x 1072 8.24 x 102 7.65 x 1072
Std. 7.76 x 1073 1.36 x 1072 2.38 x 1072 1.66 x 1072
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Table A5. Experimental results for the Nikkei dataset.

Metric APG-SMOEA-1 APG-SMOEA-2 APG-SMOEA-3 APG-SMOEA-4
Best 940 x 107° 7.15 x 10~ 2.31 x 107° 8.79 x 10
GD Median 323 x 107° 3.14 x 107° 7.81 x 1075 2.92 x 10~°
Std. 137 x 1073 2.34 x 107° 1.90 x 103 1.02 x 1073
Best 1.33 x 10~° 1.41 x 1073 1.90 x 107> 1.49 x 105
Spacing ~ Median 2.31 x 1072 2.30 x 107> 2.70 x 1075 2.33 x 1072
Std. 6.86 x 107° 6.64 x 10°° 5.25 x 107° 5.28 x 107°
Best 3.37 x 102 9.25 x 1073 243 x 1072 1.88 x 102
Max Spread Median 424 x 1073 4.27 x 1073 4.27 x 1073 4.26 x 1073
Std. 421 x 1073 7.25 x 104 444 x 1073 2.58 x 1073
Best 3.87 x 107! 3.93 x 1071 435 x 107! 413 x 107!
Delta Median 511 x 107! 5.07 x 1071 6.10 x 1071 5.26 x 1071
Std. 1.35 x 1071 1.15 x 1071 211 x 1071 1.50 x 10~1
Best 2.08 x 107° 2.02 x 10~° 469 x 107° 211 x 107°
IGD Median 318 x 107> 2.58 x 107> 1.18 x 1074 3.00 x 107°
Std. 479 x 107> 2.80 x 107> 3.70 x 10~° 290 x 10~°
Best 422 x 1074 244 x 1074 4.25 x 1074 4.04 x 1074
HV Median 2.07 x 10~4 2.07 x 10~4 2.07 x 10~4 2.06 x 1074
Std. 351 x 107° 5.27 x 10~° 7.05 x 1075 458 x 107>

Table A6. Experimental results for the Hangsheng dataset where GAN generation probability is 0.1.

p gsheng g p y
Metric APG-SMOEA-2 APG-SMOEA-5 APG-SMOEA-6 APG-SMOEA-7

Best 7.05 x 107° 1.59 x 10~* 1.95 x 10~ 1.18 x 1074
GD Median 420 x 1071 422 x 1071 3.87 x 1071 391 x 1071
Std. 1.06 x 101 1.24 x 1071 1.35 x 1071 1.39 x 1071
Best 5.63 x 10~° 5.81 x 107> 1.21 x 1074 6.66 x 107°
Spacing ~ Median 6.86 x 1073 6.26 x 1073 5.87 x 1073 712 x 1073
Std. 4.78 x 1073 552 x 1073 5.09 x 1073 6.87 x 1073
Best 1.09 x 10° 1.09 x 10° 1.09 x 10° 1.09 x 10°
Max Spread Median 1.05 x 10° 1.05 x 10° 1.02 x 10° 9.93 x 107!
Std. 2.39 x 10! 2.76 x 1071 298 x 101 3.09 x 101
Best 6.11 x 101 6.41 x 101 7.58 x 1071 5.78 x 101
Delta Median 9.48 x 1071 9.06 x 101 9.24 x 1071 9.88 x 1071
Std. 1.67 x 1071 1.72 x 1071 1.40 x 1071 2.02 x 101
Best 3.94 x 1072 411 x 107> 9.90 x 10~° 3.58 x 10~°
IGD Median 621 x 1074 6.43 x 1074 6.01 x 1074 5.98 x 10~*
Std. 1.31 x 1074 1.36 x 1074 132 x 1074 1.63 x 1074
Best 8.43 x 1072 8.26 x 1072 8.61 x 1072 8.26 x 1072
HV Median 7.66 x 1072 7.65 x 1072 7.83 x 1072 7.61 x 1072
Std. 1.36 x 1072 1.47 x 1072 1.59 x 102 1.82 x 1072
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Table A7. Experimental results for the Nikkei dataset where GAN generation probability is 0.1.

Metric APG-SMOEA-2 APG-SMOEA-5 APG-SMOEA-6 APG-SMOEA-7
Best 7.15 x 10~° 7.15 x 10~° 1.80 x 105 9.92 x 10~
GD Median 314 x 107° 2.58 x 107> 4.04 x 1073 3.30 x 10~°
Std. 234 x107° 8.61 x 1074 525 x 1073 1.98 x 1073
Best 141 x 10~° 157 x 1075 1.73 x 1073 1.63 x 1075
Spacing ~ Median 2.30 x 107° 2.22 x 10~° 2.34 x 107° 227 x 107°
Std. 6.64 x 10~° 2.87 x 107> 233 x 1074 343 x 10~°
Best 9.25 x 1073 223 x 1072 1.55 x 10~} 3.89 x 1072
Max Spread Median 4.27 x 1073 4.28 x 103 422 x 1073 4.26 x 1073
Std. 725 x 1074 2.56 x 1073 2.11 x 102 6.21 x 1073
Best 393 x 107! 3.87 x 10! 424 x 1071 4.02 x 101
Delta Median 507 x 1071 4.99 x 10! 5.14 x 101 5.05 x 1071
Std. 1.15 x 1071 9.68 x 102 1.17 x 1071 1.40 x 1071
Best 2.02 x 107> 1.96 x 107> 224 x 107° 1.81 x 10~°
IGD Median 258 x 107> 244 x 107° 3.69 x 107° 2.61 x 107
Std. 2.80 x 107> 1.62 x 10~° 3.99 x 10~° 257 x 107°
Best 1.24 x 1073 2.05 x 1073 3.85 x 1073 296 x 1073
HV Median 1.00 x 103 1.00 x 103 1.00 x 103 1.00 x 1073
Std. 329 x 107° 1.56 x 1074 3.98 x 104 352 x 1074
Appendix B.3. Tables in Experiment 4
Table A8. Experimental results for the Nikkei dataset by algebraic variation.
Metric APG-SMOEA-4 APG-SMOEA-8 APG-SMOEA-9 APG-SMOEA-10 APG-SMOEA-11
Best 8.79 x 10 1.30 x 107> 1.67 x 1072 1.07 x 1073 1.01 x 107>
GD Median 292 x 107° 397 x 107> 3.96 x 10~° 2.36 x 10~° 2.86 x 107>
Std. 1.02 x 1073 1.98 x 1073 1.12 x 1073 1.28 x 1073 2.55 x 107>
Best 1.49 x 1075 1.99 x 10~ 1.82 x 1075 1.25 x 1075 7.15 x 106
Spacing Median 233 x 107° 228 x 1072 2.30 x 107° 231 x 107° 227 x 1072
Std. 528 x 107° 1.41 x 1074 9.78 x 107° 3.50 x 107° 9.03 x 10
Best 1.88 x 1072 4.71 x 1072 3.01 x 1072 2.30 x 1072 493 x 1073
MS Median 426 x 1073 423 x 1073 424 x 1073 4.27 x 1073 4.27 x 1073
Std. 2.58 x 1073 6.23 x 1073 3.80 x 1073 3.06 x 1073 2.99 x 10~*
Best 413 x 101 419 x 101 411 x 107! 424 x 1071 3.93 x 101
Delta Median 5.26 x 1071 516 x 1071 5.35 x 101 5.20 x 101 5.04 x 1071
Std. 1.50 x 1071 1.31 x 1071 1.21 x 1071 9.23 x 1072 1.09 x 1071
Best 211 x 107> 1.90 x 10~° 221 x 107° 2.16 x 107° 1.90 x 10~°
IGD Median 3.00 x 107° 3.89 x 107° 3.79 x 107° 2.72 x 107° 2.62 x 107°
Std. 290 x 107° 3.74 x 107 6.33 x 107° 2.67 x 107° 5.84 x 107°
Best 5.82 x 1074 7.28 x 1074 6.30 x 1074 7.48 x 104 3.19 x 1074
HV Median 2.88 x 104 2.88 x 10~4 2.88 x 1074 2.88 x 104 2.88 x 1074
Std. 6.68 x 10~° 7.25 x 107° 6.27 x 107° 7.46 x 1070 6.00 x 10~
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Table A9. Experimental results for the FTSE dataset by adaptive parameters.

Metric APG-SMOEA-5 APG-SMOEA-12 APG-SMOEA-13 APG-SMOEA-14
Best 5.17 x 1072 8.76 x 1072 295 x 107! 1.13 x 102
GD Median 8.12 x 101 9.48 x 101 9.55 x 1071 8.26 x 1071
Std. 1.72 x 1071 1.52 x 1071 1.78 x 1071 243 x 1071
Best 9.19 x 1074 8.27 x 1073 241 x 1073 2.73 x 1074
Spacing Median 1.06 x 102 1.22 x 1072 1.47 x 1072 1.14 x 1072
Std. 8.64 x 1073 8.80 x 1073 2.55 x 102 952 x 1073
Best 2.28 x 10° 2.41 x 10° 2.41 x 10° 2.40 x 10°
MS Median 2.02 x 10° 2.39 x 10° 2.40 x 10° 2.07 x 10°
Std. 396 x 1071 3.48 x 1071 2.97 x 101 594 x 1071
Best 6.67 x 1071 6.98 x 101 7.03 x 1071 6.63 x 101
Delta  Median 8.31 x 1071 8.35 x 1071 9.13 x 101 851 x 1071
Std. 1.00 x 1071 1.45 x 1071 1.94 x 1071 1.29 x 1071
Best 3.11 x 10~* 5.53 x 10~* 7.23 x 1074 1.23 x 1074
IGD  Median 1.15 x 1073 1.36 x 1073 1.30 x 1073 1.09 x 1073
Std. 2.65 x 1074 2.08 x 10~* 213 x 107* 3.07 x 107*
Best 3.84 x 1071 3.95 x 1071 3.97 x 1071 3.99 x 107!
HV Median 3.67 x 1071 3.74 x 101 3.67 x 1071 3.69 x 1071
Std. 3.94 x 1072 2.61 x 1072 3.30 x 1072 6.40 x 1072

Table A10. Experimental results for the DAX dataset by adaptive parameters.

Metric APG-SMOEA-5 APG-SMOEA-12 APG-SMOEA-13 APG-SMOEA-14
Best 7.32 x 1072 2.11 x 10~* 251 x 107! 8.33 x 1073
GD Median 6.11 x 1071 6.83 x 1071 7.12 x 1071 5.06 x 1071
Std. 1.63 x 1071 1.43 x 1071 2.16 x 1071 2.25 x 1071
Best 1.64 x 1073 1.15 x 104 484 x 1074 2.81 x 107*
Spacing Median 1.03 x 102 1.11 x 102 1.01 x 1072 9.66 x 1073
Std. 6.55 x 1073 9.92 x 1073 8.99 x 1073 1.26 x 1072
Best 1.92 x 10° 1.92 x 10° 1.92 x 10° 1.91 x 109
MS Median 1.61 x 109 1.91 x 10° 1.90 x 109 1.50 x 109
Std. 371 x 1071 3.05 x 101 2.71 x 101 557 x 1071
Best 8.16 x 1071 7.76 x 1071 7.43 x 1071 8.18 x 1071
Delta  Median 9.61 x 1071 9.25 x 101 9.78 x 1071 9.56 x 1071
Std. 9.06 x 102 1.60 x 1071 2.01 x 107! 1.18 x 1071
Best 2.71 x 1074 5.05 x 10~° 480 x 1074 224 x 1074
IGD  Median 7.08 x 104 7.18 x 1074 7.30 x 1074 7.14 x 1074
Std. 1.09 x 104 1.02 x 10~* 6.81 x 10~° 1.55 x 104
Best 1.81 x 1071 2.03 x 1071 1.86 x 101 1.97 x 1071
HV Median 1.59 x 1071 1.70 x 1071 1.66 x 10~1 1.67 x 1071
Std. 1.72 x 102 2.64 x 1072 3.04 x 1072 3.62 x 1072
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