Using Evolutionary Algorithms to Optimize Hyperparameters for Keras Deep
Learning Models to Solve the Two Intertwined Spiral Problem
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ABSTRACT

Deep learning models have a set of associated hyperparameters that can be thought of
as tuning knobs. As the hyperparameters specifically determine a neural network's
structure, they cannot be learned from training data. The programmer does not know the
best model structure to use for each problem out of hand. They can use rules of thumb,
references on similar examples, or manual trial-and-error to find the best model. Here
we propose the use of Evolutionary Strategies to find optimal hyperparameters for
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We use the Tensorflow and Keras libraries in Python 3 to evolve a set of
hyperparameters for neural network design [3,4]. We mutate the following
hyperparameters: number of hidden layers in the network (1-7), number of neurons in
each hidden layer separately (1-64) (together these parameters control the amount of
logical processing units in the network); the learning rate, which determines the rate at
which parameters (network weights) are tweaked between predictions during training;
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DESIGN RESULTS

The model was able to make predictions on the test set with 98.10% accuracy! This indicates a very well trained network. A diagram of the test set next to the
model’s predictions is shown in Figure 3. Table 1 shows the hyperparameters for the best model and the range across seven accepted tests. An accepted test
produces a sufficiently optimal model. Figure 4 shows a diagram of the best model. Figure 5 shows the model’s results when applied to a grid of points. A spiral shape

is clearly visible.

densely-connected neural networks to solve the Two Intertwined Spiral Problem as an the activation function, which determines how output values are “squashed” before ed redcted
example. In this study, we optimize the number of hidden layers, the number of neurons moving to the next layer; the batch size, which determines how many samples are iy e ENCRE
in each hidden layer, the learning rate, the choice of activation function, the batch size, passed to the network at once during training; the optimization algorithm used to 075 " T ' ' . 075 . I M .
the choice of the loss function, the choice of the optimizer algorithm, and the number of minimize error; and the number of epochs the network is trained on. g, i SR st P
training epochs. The results show that this approach is an effective way to design and - . ‘s | - . "o, .3
find optimized neural network models. There are up to 15 trials, each of which has up to 35 generations. The program would = o . :‘g:* .k IC SO ol 0 v L T : R .. ‘s
stop once an acceptable solution (which gets an error within 0.02) is found. The model . * **i’**‘; "* . t:‘i* o’ g Y ¥ _"'" . -.:'a-
is trained on a set of 400 points where each class has 200 data points. The program O Lo e N $° N . o . Voh y 4
INTRODUC TION generates a new dataset each time it is ran. The training dataset is shown in Figure 1. A e L‘;: ¢ "3 . -' . R 0 T :{ .2, "t .
.ot FT : o ‘ et 8. R e 3 .
o _ _ _ The x-coordinate of each point is calculated using the formula 0.1mt*cos(t)+x_i, and the 000{ '{t ;‘f :‘ o o00{ .?' ' g A :" s’
An artificial neural network (ANN) is a data structure designed to perform machine y-coordinate of each point is calculated using the formula 0.1mt*sin(t)+y_i, where mis a L s . . ‘ i o . oy . .
learning algorithms. A network is "trained” on a set of example data and target outcomes value controlling the direction (1.0 for red and -1.0 for blue), t is a random sample from ‘ * e i 2 .. ¥ .VE FJ;."'!-:;'{'_:' 7 Ky .
in order to mimic patterns between the input and intended output [1]. However, the the normal distribution (valued between 0 and 10), and x_i and y_i are sampled from a B B " . . ' i 01y -. B "t ‘5.
programmer does not know which ANN hyperparameters (structural elements) are gaussian distribution with a mean of 0.0 and a variance of 0.03. The model takes in the . <Y - 2 x n R -
optimal for any given problem. They can look at reference materials, but it a problem is x and y coordinates as input, and outputs the expected class value (between 0 for red Yoo " *: ¥, MR e -
entirely new, their best course of action might be trial and error. This can be a very time- and 1 for blue). 00 . o 007 ' . -
intensive process. . N . W
R L. i“} ' Sl coL e
A solution to this problem comes in the form of evolutionary strategies (ES). ES 075 - e *}Tt* *1;.4 et o WERT Ly
algorithms, more specifically ES(1+1), works by starting with a parent value or set of ' '
values. This can be any value for any function that the programmer wants to optimize. ~1.00 075 050  -0.25 0.00 0.25 0.50 0.75 100 ~1.00 075  -0.50 —0.25 0.00 0.25 0.50 0.75 100
The parent is evaluated on the intended function to find its fitness. A child is then 050 1
produced by copying and mutating (tweaking) the parent values. If the child has a better % Figure 3. Left: the randomly-generated testing set that the model is tested on. Right: the predictions returned by the model for each point in the testing set. It is
fitness than the parent, then the parent is discarded and replaced by the child. If the 0.25 1 . * mostly accurate, but does make some errors. If you cannot easily tell the difference between the two pictures, then the model has done its job!
child performs worse than the parent, the child is discarded and the parent is re-used.
This continues for some number of generations until either an acceptable (guaranteed (.00 - .
to be near-optimal) solution is found or the program has exceeded the maximum number {
of generations. Multiple trials of the algorithm can be run until a solution is found or the -0.25 - * 0.8 1
program has run the set number of trials. This is advisable due to the random nature of I _
ES programs. The 15 success rule can also be applied to the problem to better fine- —0 50 -
tune searching. The rule states that if the program has a certain ratio of successes Generations 30 [2, 34] 061
(better performing children) to attempts (defined by a certain window size) or higher, 075 -
then the step size (range of mutation) should be increased to expand the search space, Error 0.01400 [0.00568, 0.01755]
perhaps finding more solutions. If the ratio is worse, then decrease the step size and find —lII}D —EIITE —EIIED —EIIEE Drl:n[l I}.I?.E Déﬂ D]ITE ]_'EH]' 4
a more nuanced approach. It is called the 15 rule because the ratio should be successes ' ' ' ' ' ' ' ' _
to one-fifth of the window size [2]. Figure 1. Training dataset for the final model. # of Hidden Layers 0 [2. 9] 0s |
We show that ES(1+1) can be used to find near-optimal parameters for neural networks
that can solve the two-arm intertwined spiral problem. The non-linear nature of the ES Applied to 2-class Spiral e 12112 15]11] 16 [11, 19] .
problem can make it difficult to find the optimal hyperparameters, but we have achieved 75 - | |
this goal using ES(1+1) 1/5. Learning Rate 0.01 [0.01, 0.05]
210 - -0.2
Input Layer - Two Input Neurons Activation Function Exponential Linear Unit | See Figure 6, G1
15 -
v i . —0.4 -
Dense Layer - 12 Hidden Neurons % 1ol Batch Size ) [1-4]
Dense Laver 1; Hidden Neurons oe Loss Function Mean Squared Error See Figure 6, G2 06
yer - | u =h
- — _ Optimizer RMSProp See Figure 6, G3
Dense Layer - 15 Hidden Neurons e —— 0sf | | | | | | |
! o2 4 & & 10 EGEI:'II-ira];?DHiE 0 22 M4 % 25 30 EpOChS 380 [380’ 400] —1.00 —0.50 —0.25 0.00 0.25 0.50 0.75 100

Dense Layer - 11 Hidden Neurons

Figure 4. The structure of the final model after being trained on 380 epochs. In
addition to these parameters, the model also uses a learning rate of 0.01, the
exponential linear unit as the activation function, a batch size of 4, mean squared
error as the loss metric, and the RMSProp optimizer.
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Figure 2. Loss for each generation for the final model.

overall shape of the model’s training.

The final model was trained using 380 epochs and had an average mean squared
error of 0.01400. The loss over time for the model’s evolution is shown in Figure 2.

DISCUSSION

Our results demonstrate that ES(1+1) with 35 success rule can be used to solve the
intertwined spiral problem by finding a near-optimal neural network to distinguish
between two arms of the spiral. The automation of iterative neural network design can
be used to improve productivity for researchers and Al engineers. Though this can still
take a long time, the guided random optimization can be far more precise than human
trial-and-error, thus improving productivity. As computing power continues to improve,
ES-developed neural networks could very well become the norm for neural network
development.

Table 1: Table of the final network’s hyperparameters and the range of
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Figure 6. G1: Frequency of activation functions across seven accepted tests. It seems that all three of them are viable strategies. G2: Frequency of loss functions across
seven accepted tests. Mean squared error (MSE) clearly dominates. G3: Frequency of optimizers across seven accepted tests. RMSProp clearly dominates, though SGD
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Figure 5. Diagram of the model’s prediction on each point on the given grid.
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and Adam have been successfully used in one case each.
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