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Abstract

Realtime algorithm configuration is concerned with the task of designing a dynamic algorithm configu-
rator that observes sequentially arriving problem instances of an algorithmic problem class for which
it selects suitable algorithm configurations (e.g., minimal runtime) of a specific target algorithm. The
Contextual Preselection under the Plackett-Luce (CPPL) algorithm maintains a pool of configurations
from which a set of algorithm configurations is selected that are run in parallel on the current problem
instance. It uses the well-known UCB selection strategy from the bandit literature, while the pool of
configurations is updated over time via a racing mechanism. In this paper, we investigate whether the
performance of CPPL can be further improved by using different bandit-based selection strategies as well
as a ranking-based strategy to update the candidate pool. Our experimental results show that replacing
these components can indeed improve performance again significantly.
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1. Introduction

Algorithm Configuration (AC) is the task of automated search for a high-quality configuration
of a given parameterized target algorithm. Such parameterized algorithms are often used to
solve computationally hard problems like Boolean satisfiability problems (SAT), constraint
satisfaction problems or vehicle routing problems. Finding good parameter configurations has
a significant influence on the performance of these algorithms regarding their runtimes and/or
their solution quality. However, searching for good configurations by hand is a complex or even
infeasible task that motivates the development of automated AC methods.

The field of AC can be distinguished into two problem variants regarding the learning setting,
namely offline learning and realtime algorithm configuration (RAC). The former corresponds
to the batch learning scenario in machine learning: One has access to (a batch of) data in the
form of triples {(i;, 0;, mj)jjil}, where 0; is the parameter configuration of the parameterized
solver algorithm applied to the problem instance i;, which results in the performance m;. Here,
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performance can refer to runtime, solution quality, storage complexity, etc. The aim is thus to
find a parameter configuration that generalizes across the whole problem instance distribution.

In contrast, the RAC problem is an online learning problem: There is generally no access to
a data set in advance, and problem instances arrive sequentially for which parameters must
be chosen in real time. For example, imagine a logistics company that is constantly faced
with solving vehicle routing problems (VRPs), each of which requiring a high-quality solution
as quickly as possible. The goal is thus to choose the best parameter configuration for the
current problem instance in each time step. This is a challenging task as the nature of the
incoming problem instances, i.e., the distribution over the problem class, might change over
time (drastically or gradually). In the VRP example, the choice could depend, for instance, on
the current weather and traffic situation, both of which change over time.

Thanks to modern, multi-core computer architectures, the computation of a suitable solution
can be done in parallel, i.e., one can apply several different parameter configurations to the
current problem instance simultaneously. In light of this, it makes sense to maintain a pool
of (temporarily) good parameter configurations that is updated from time to time to react to
possible changes in the problem distribution. Current algorithm configurators for the RAC
problem all use such an approach, but differ in terms of the key operations such as updating the
pool or choosing configurations from the pool (see Chapter 7 in [1]).

The most recent approach for the RAC problem in [2] uses methodologies from the multi-
armed bandit literature for these key operations. More specifically, their approach is based
on the idea that once a parameter configuration has found a solution, the others running in
parallel can be stopped. This results in a preference observation in form of a top-1 ranking or
winner feedback. Accordingly, the question of how to select a good subset from the pool can
be viewed as a specific bandit problem, namely the preselection bandit [3]. In this learning
scenario, the learner sequentially (pre-)selects a subset of objects (choice alternatives) for a
user, from which the user selects a single object that has a certain probability of being the most
preferred. The learner tries to find out the user’s preferences from the provided feedback, and its
main task corresponds to preselecting subsets that eventually lead to highly preferred choices
of the user. Since context information, e.g., about the user or the objects, is often available, the
preselection bandit setting has been extended in this respect in [4]. Considering the parameter
configurations in the pool as the objects to be selected and the problem instances as the users,
the CPPL method in [2] leverages the UCB strategy suggested in [4] to select configurations
from the pool, while discarding configurations from the pool based on the racing principle [5].

Even though the UCB strategy is a well-established family of selection strategies in the bandit
literature and the CPPL algorithm based on it also yields first promising results for the RAC
problem, the question is whether other selection strategies can improve performance. For
example, it has been empirically observed in various works that Bayesian selection strategies
or stochastic selection strategies in general can improve the performance in the respective
application scenarios, such as news article recommendation [6], planning problems [7] or
online algorithm selection [8]. This motivates us to try one strategy at a time from the class of
Bayesian or stochastic selection strategies recently proposed in the bandit literature, once in
their context-dependent as well as context-free variants. In addition, we also investigate a new
variant of performing the pool update within CPPL, i.e., removing configurations from the pool
over time, which is based on the used ranking of objects in the respective selection strategies.



In our experimental study, we find that both strategies combined with the new variant of the
pool update can indeed improve the performance of CPPL.

2. Problem Formulation

In the following, we define the algorithm configuration (AC) problem and adopt the notation in
[1]. Let & be a parameterized algorithm, called the target algorithm in the following, and .7 the
space of problem instances that of can solve. We denote the different internal parameters of of
as p; each with domain ©; fori € {1, ..., m}, such that ® = ©; x --- x @, is the set of all feasible
parameter configurations for </ called the configuration or search space. Running & on a specific
problem instance i € . with a specific parameter configuration 6 € © results in a cost c(i, ) that
is specified by an unknown and possibly stochastic cost function ¢ : .# x® — R. The costs can,
for example, correspond to the runtime of using &/ with configuration 6 on instance i, but also
to other metrics like the solution quality or the memory usage.

In the realtime algorithm configuration (RAC) scenario the problem instances arrive sequen-
tially and the goal is to design a realtime algorithm configurator that chooses each time a
configuration that performs best in terms of low cost each time. Unlike the classical variant of
algorithm configuration, where a fixed but unknown distribution over the problem instances is
assumed, in the RAC setting the distribution might change over time.

In the special case of pool-based RAC, the realtime algorithm configurator maintains a pool
of configurations P = {0, ...,0,} from which it selects then a subset of configurations that
can be run in parallel on the current problem instance. The size of the subset is, for instance,
determined by the number of cores of the available computing resources. Typically, the parallel
computing process is stopped as soon as an algorithm configuration of the selected subset
terminates. In this case, we get two types of information: Explicit numerical information,
namely the cost of the first-terminated configuration, and implicit information, namely that the
remaining configurations would have incurred higher costs. In the following, we shall focus on
runtime as the costs, since this is the natural choice when using such a racing strategy with
early stopping.

3. The CPPL Framework

In pool-based RAC the goal is to find an appropriate tradeoff between (i) gathering more
information about the quality of the configurations that are contained in the pool and (ii)
simultaneously selecting configurations from the pool that performed well in the past to ensure
low costs on the recently seen problem instance. This motivates the use of multi-armed bandit
(MAB) algorithms that are designed to solve exactly this exploration-exploitation tradeoff.

However, the observed runtimes of the configurations are right-censored since we usually use
a timeout in the AC setting and in addition, we stop the run once the first configuration in the
selected subset finishes and thus cannot observe the exact runtimes of all other configurations.
These censored observations can introduce a bias in the estimated mean runtimes, see also [9]
and [10]. To circumvent this problem, we can simply interpret the observations as a winner
feedback and use preference-based bandit methods to deal with this.



3.1. Contextual Preselection Bandits

The above problem can be reduced to a contextual preselection problem, a sequential online
decision-making problem. We are provided with context information X; = (%;1,...,X;,) in
each time step ¢ € IN, where each x;, j contains the contextual information for one of n different
alternatives called arms that we denote in the following by their indices [n] : = {1, ...,n}. Using
this context, the learner has to select a subset S; C [n] of size |S;| = k < nin each time step t € N.
After the choice of the subset, the winner information among the selected arms is observed.

We consider the contextual preselection problem under the Plackett-Luce (PL) model. In this
parameterized probability distribution on the set of all rankings over the arms, each arm j € [n]
has an underlying utility or strength, represented by a parameter v; € R. The probability under
a PL model for a ranking r : [n] — [n] is

n vr_l i
P(rlv) = H S N

i=1 2;-1:,- V-1(5) ’

To take the context information x; € R? for each arm j € [n] into account, we replace the utility
for each arm j € [n] with the following log-linear function

v = v(X) = exp(w ' x),

where w € R is a fixed but unknown weight vector. We can easily derive the log-likelihood
function for a weight vector w for the observation that arm 6 € S C [n] wins with context
information X by

Z(w | 0,S, X) = waé —log (Zjes exp(waj)) .

Note that the probability to observe a winner under a PL model is the same as selecting an
object out of a choice set in the well-known multinomial logit (MNL) model in discrete choice
models [11].

The goal in our setting is to select, in each time step t € IN, the subset S; C P of the recent
pool of parameter configurations that contains the best possible configuration for the currently
observed context X;. In addition, we regularly update the pool P by discarding the worst
parameter configurations and fill up the newly available spots with new ones. In this way, we
aim to to fill the pool P with increasingly good configurations from which our preselection
strategy can select from in each time step. The overall goal is that the selected subset always
contains a configuration whose cost function is as low as possible.

3.2. The Algorithmic Framework

A state-of-the-art algorithm to solve the pool-based RAC problem is the Contextual Preselec-
tion with Plackett-Luce (CPPL) algorithm [2]. It was the first step in the use of multi-armed
bandit methods for RAC by successfully connecting RAC to the online contextual preselection
bandit setting. Experimental results have shown that CPPL can effectively compete with the
performance of other RAC methods like ReACTR [12]. The CPPL algorithm is shown in detail
in Algorithm 1 and follows the racing principle. First, a problem instance i € .¥ is observed in



Algorithm 1 CPPL(O,n, k, .7, f)

1: Initialize n random parameterizations P = {0}, ..., 6,} C © and initialize w; randomly
2: Wy ;=W foreachjeP

3: fort=1,2,...do

4:  Observe problem instance i € .¥

Vi,j < exp (XZth,j), where x; ; = ®(f(6)), f(i)) forallj=1,...,n

S; < ARM_SELECTION()

Run parameterizations of S; to solve i, observe parameterization ét € S; terminating first
w, ; < UPDATE_WEIGHTS() for each j € P

K < DISCARD_SET()

10 P« P\K

11:  Generate |K| new parameterizations using the genetic approach as described.

12: end for

R R AL

line 4, and the contextual information is built with a joint feature map of the instance features
f(@) and the configuration features f(6;) for each 0; € P. In our setting, the joint feature map is
modeled with a second-degree polynomial consisting of all possible polynomial combinations
of the features with degree less than or equal to 2, i.e. for x € R" and y € R® we have

_ 2 2 .2 2
DX, Y) = (1, X0, s Xy Vs oves Vos Xosove s X3 Vi oves Vs X1 V1 X120 o0 s XpYe)-

By means of the contextual preselection method, a subset from the pool is chosen in each time
step in line 6. Each configuration in this subset is then executed in parallel according to the
racing principle and the winner feedback is observed in line 7. After updating the estimation
of the weight vector w in line 8, the pool of configurations P is also updated in line 10 using
genetic engineering. Strictly speaking, a uniform crossover of the two configurations that are
ranked best by the model is executed. For diversification, single genes (parameters) are mutated
and some configurations are generated at random with low probability. All newly generated
configurations are ranked by the recently learned model and only the best individuals are kept
in the pool.

The original version of CPPL uses an upper confidence bound (UCB) method for the contextual
preselection of the configurations. UCB implements the principle of optimism in the face of
uncertainty and solves the exploration-exploitation tradeoff by constructing (context-dependent)
confidence intervals around the estimated (context-dependent) utilities and choosing the most
optimistic objects according to the intervals. More specifically, the ARM_SELECTION strategy
in line 6 to choose the subset S; is

Sp < argmaxgcp |s—k Z jes (B + ),

where 1} ; are the estimated utilities from line 5 for each configuration in Pand ¢; ; = - I(t,d, x; ;)
are confidence bounds. Here, w > 0 is a suitable constant and Iis a function depending on the
gradient and the Hessian matrix of the log-likelihood function with respect to the observation
at time step t (see [4] for details).



The estimator of the unknown weight vector is updated in UPDATE_WEIGHTS using the
Polyak-Ruppert averaged stochastic gradient descent method as follows.

— Wi W) g A~ A~ —a ~ A .

Wi < b + 17 with Wypqj =W +y(t+1) Vc?(wt,j |0, S, Xt) for each j € §;.
Moreover, DISCARD_SET in line 9 also depends on the confidence bounds. To be more precise,
all configurations that have a smaller upper confidence bound than the lower confidence bound
of another configuration in the pool are discarded from the pool P. Formally,

K « {01 € P| 39] * 91' s.t. \A/t’j — Ct,j 2 ‘A}t,l' + Ct,i}'

4. Modifying CPPL Components

The above CPPL algorithm already works well in practice, and the question is whether one
can adjust the two crucial components, the selection strategy and the pool update, to achieve
improvements. To this end for the former, we consider several bandit-based selection strategies
that have been proposed recently. For the pool update, we use a ranking-based strategy to
update the candidate pool based on the internal rankings of the configurations that all selection
strategies maintain.

4.1. Preselection Strategies

In the following, we take a look at some recent multi-armed bandit algorithms as an alternative
to the UCB approach for the subset selection in CPPL.

CoLSTIM A recently proposed method for regret minimization in a dueling bandit setting
with context information is the CoLSTIM algorithm [13]. It assumes an underlying linear
stochastic transitivity model (LSTM) with contextualized utilities for the winning probabilities,
and even experimentally outperforms Bayesian methods. By means of a thresholded noise term
€,j sampled from an underlying perturbation distribution G at time step ¢ for each configuration
j € P, the skill of each configuration is computed as the estimated utility value and a perturbed
confidence width, generated by multiplying the estimated confidence bounds with the sampled
perturbation variable. Introducing such a perturbation variable allows us to consider the
accuracy of the imitated contextualized LSTM. Note that LSTMs are a general class of probability
models for a winner feedback scenario that also contain MNL as a special case for the problem
of choosing one object out of a choice set with the Gumbel distribution as the underlying
distribution for the perturbation variable.

The detailed ARM_SELECTION strategy is shown in Algorithm 2. Note that we need a
bounding constant G, to threshold the generated perturbation variable for technical reasons.
In our experiments, we choose a large value as a default for G- The estimator of the
underlying weight for each configuration is computed similarly as in the UCB approach, so we
can use an analogue update rule to UPDATE_WEIGHTS.

_ Wt,j @H-l,j . A~ A —a A~ A A .
Wit < b+ o With Wiy =Wy +y(E + 1) ZstESt VI(W;16,86, 3. %) vies



Algorithm 2 CoLSTIM ARM_SELECTION

1: Sample & ; ~ G €,j < min {Ciresh, max{—Cyresn, ét,j}} vjeP

- [ -1
2: Choose S; « argmaxgcp |si—k Zjes (vt,j +é&;- xt’th xt,j>

Algorithm 3 TS-MNL UPDATE_WEIGHTS

— T
L My = My + Yjes, Xp %y
2: for j € S;do

~ ~ —a ~ A Wi Wrﬂ,j
3 Wy« Wi+ y(t+1) Vﬂ’(wt,j |6, S, Xt), Wippj <t + -

— 2ar—1
4 Sample Wy j ~ N (Wiiqj,0°Mi;y)
5. end for

T
and M < M; + Z J}GSz(Xt’Wt =Xz ) (Xp 0, — X1)

where we initialize M; = diag(1,...,1). Note that we use another loss function [ here to
incorporate the underlying contextual linear stochastic transitivity model. More specifically,
we assume that the probability that configuration 0 is preferred over configuration A for a
given comparison function Fis defined as P(1p,.5) = 1|X) = F(w(X) — v3(X)). That leads to
the following log-likelihood function for a weight vector w and an observation in the form of

(0,10, 43, X)
I(w | 6,46, 23, X) = 1[g-51 log(F(w(xg — x2))) + (1 — 1[g,.51) log(F(w'(xg — x))).

The features of both the problem instance and the configuration can also be ignored entirely
by considering a suitable dummy encoding for the context vectors. We will call this selection
strategy simply CoLSTIM-mo-f.

TS-MNL The multinomial logit (MNL) bandit problem is a class of bandit problems related to
the preselection bandits, in which each object (arm) is equipped with a revenue and, accord-
ingly, the goal is to maximize the cumulative expected revenue. Nevertheless, the algorithmic
approaches for tackling the MNL bandits are quite similar to those in the preselection bandits.
The Thompson Sampling (TS) MAB algorithm takes a Bayesian perspective, by assuming a
prior loss distribution for every object (configuration), and in each time step selects an object
according to its probability of being optimal. Thus, the exploration-exploitation trade-off is
tackled through randomization coming from the posterior distribution. With this in mind,
we modify the TS-MNL algorithm with optimistic sampling proposed in [14] so that it can be
applied to a preselection bandit problem. We define an ARM_SELECTION strategy in which
we do not need confidence bounds anymore as S; < argmaxgcp (5= Y jes Vi

In the procedure UPDATE_WEIGHTS, the covariance matrix M and the estimated mean of the
weight vector w needs to be updated to learn the underlying multivariate normal distribution of
the weight vector. After that, we can simply sample the weight vector w that is used to compute
the utilities v from the updated distribution. The procedure is given in detail in Algorithm 3.



Algorithm 4 ISS UPDATE_WEIGHTS
1: Wypqg < Wi+ 1, By < W, for winning configuration [
2: FH'l,j <« Fl’,j + n, VVt+1,j <« VVt,] for aH] € St AN {l}
3: Sample Wy j ~ Beta(Wyy;j+ 1, F1qj+ 1) foreach j € P

In Algorithm 3, o > 0 is a hyperparameter that needs to be chosen, for which smaller values
(i.e., < 2) are preferred. This is due to its similarity to the hyperparameter of the Thompson

sampling approach in [8], where it has been empirically observed that smaller values of o tend
to lead to better results.

ISS Independent Self Sparring (ISS) is another algorithm in the spirit of Thompson Sampling
that was proposed in [15] to solve the regret minimization task in a multi-dueling bandit
scenario. However, it is a context-independent algorithm that simply keeps a belief on the
pairwise winning probabilities of the underlying object (configurations), i.e., the probability
that one object will win against another. For this purpose, a Beta prior distribution is used, as
it is a conjugate prior and leads to a convenient update of the posterior distribution. In the
UPDATE_WEIGHTS procedure, the Beta distribution for each configuration in the pool is
updated as shown in Algorithm 4.

In the ARM_SELECTION strategy, we do not consider the contextual information anymore
and simply use the samples from the Beta distribution as underlying utility. More specifically,
we have S; < argmaxgcp (sj=k 2jes Whj-

4.2. Pool Update

Since we also compute confidence bounds in CoLSTIM, in principle we could also use the same
condition to determine the DISCARD_SET as in the original framework of CPPL. Formally,
this would look like

K « {01 € P| 301 * 91' s.t. Ot,j — ’Xt’th_IXt’j > \A/t’l' + 4\ lxt,th_lxt’i} .

However, such a racing strategy is not possible for TS-MNL and ISS. As an alternative, we
can use a discard method based on rankings. In the ranking-based discard approach, a certain
percentage d € [0, 1] of the configurations with the lowest rankings according to the estimated
utilities, as determined by the model, are discarded after each iteration. More specifically, the
DISCARD_SET in TS-MNL is selected as follows

A~

K < argming R|=|d{P|] Z]FKVt’j’ resp. for ISS K « argming p IR|=|d{P|] Zjef(wt’j'

5. Related Work

The literature for offline AC methods can be partitioned into model-based, non-model-based
and hybrid approaches. In non-model-based methods, racing is often used, in which a set of
configurations race against each other on the same problem instances and poorly performing



ones are iteratively eliminated. Methods using this include F-Race [16], its successor Iterated
F-Race [17] and GGA [18]. For a detailed overview over AC methods see [1].

The field of RAC developed to address the case of AC where the set of problem instances
arrives sequentially. The ReACT algorithm [19] and its successor ReACTR [12] run a set
of configurations in parallel on the instances to be solved. Both discard poorly performing
configurations and replace them by new ones, but ReACTR incorporates in addition a ranking
technique and a crossover mechanism to generate new configurations.

In the (basic) MAB problem, we consider a set of n different alternatives (called arms) from
which one must be chosen in each time step. Next, a reward is observed for the pulled arm,
generated from a fixed but unknown reward distribution for each arm. The goal is to maximize
the reward or equivalently, to minimizing the regret that is defined as the difference between the
sum of the rewards that we observe when we always pull the best arm and the sum of rewards
we actually observe. Since MAB methods have already been successfully applied for algorithm
selection [20] and hyperparameter optimization [21], [2] propose to also use them for RAC. To
deal with the recently observed problem instances in the RAC problem, they consider a special
case of MABs, called Contextual Bandits [22]. Moreover, they select in each time step a whole
subset of arms respectively configurations which is covered by the preselection bandit scenario
[3]. A combination of both the contextual bandits and the preselection bandits is considered in

[4].

6. Experimental Comparison

We test the outlined bandit approaches on several synthetic datasets and target algorithms. We
address the following research questions: Q1: How sensitive are CoLSTIM and TS-MNL to
variations in their hyperparameter? Q2: How should configurations be discarded? Q3: Which
bandit method provides the smallest overall cumulative runtime?

6.1. Experimental Setup

Datasets and Solvers We synthetically create three datasets, one for the CVRP using the
CPLEX [23] solver, and two for SAT, using the Glucose [24] and Cadical [25] solvers. We seek
instances that are neither trivial nor impossible to solve. To accomplish this, we execute each
generated instance using the solvers’ default configuration and retain only those instances that
can be solved within a time range of 5 to 600 seconds. Each dataset contains a total of 1000
instances.

We introduce structural drift into all of our datasets. For SAT, we use the SHA-1 generator [26],
which encodes attacks on the cryptographic hash function SHA-1 as a SAT problem. In the case
of Glucose, we set the message-bits to 32 and the number of rounds to 22. To introduce drift, the
hash-bits are increased by 8, starting from 64, every 78 instances. For Cadical, the message-bits
are set to 0, and the number of rounds is set to 21. The hash-bits are increased by 5, starting
from 115, every 100 instances. Glucose in version 4.2.1 has 16 continuous, 8 categorical, and 7
binary parameters. Cadical version 1.5.2 contains 30 continuous and 15 binary parameters. We
use the SAT features listed in [27].



Y [ 0001 Joor [ oa [ 1] 10] [ a [oo01 Joor [ o[ 1] 10]

Cadical | 447 [ 99181 ] 99 [ 64 Cadical 88 | 80| 51 225 [ 566
Glucose | 118.0 | 91.9 | 83.4 | 88.9 | 88.2 Glucose | 71.0 | 927 | 59.9 | 117.3 | 1173
CPLEX | 1424 | 68.1 | 55.8 | 39.0 | 479 CPLEX 408 | 436 | 431 | 80.1 | 854
[ Mean [ 101.7 | 57.6 | 524 [ 46.9 | 49.6 | [ Mean [ 40.2 [ 481 [ 360 | 733 | 864 |
(a) Variation in y with @ = 0.1 (b) Variation in a withy =1
Table 1

Mean runtime in seconds for solving the first 200 instances of each dataset with CoLSTIM as selection
mechanisms using different values for ¢ and y.

We create CVRP instances as in [28]. Customer locations are uniformly sampled at random
within the unit square, and the demand at each customer is sampled uniformly between 1 and
10. We find that instances with >15 customers are hard for the default configuration of CPLEX
to solve. To incorporate drift, we increment the vehicle capacity by one every 100 instances,
starting from 12. CPLEX version 22.1.1.0 is employed, which has 35 continuous, 6 binary, and
54 categorical parameters. Instances features are implemented as in [29].

Initialization We compare CoLSTIM [13], its feature free variant (CoLSTIM-wo-f), CPPL [2],
ISS [15], TS-MNL, ReACTR [12] and a random strategy against each other. For all methods, the
pool size n is set to 32 and the subset size k to 16. To ensure a fair and consistent evaluation, all
methods begin with an identical pool of configurations. To set the PCA dimensions used by
methods to reduce the features, we follow [2] and use a value of 3 for the PCA dimension of
instance features and 5 for the PCA dimension of algorithm features. To calibrate the PCA we
use the features of the first 100 instances. For CoLSTIM we set G to be the standard Gumbel
distribution. For ISS, we adopt the recommended value of = 3.5. Similarly, for CPPL, we
use the values « = 0.2, y = 1 and w = 0.001, as specified in [2]. As a baseline comparison, we
include a random strategy where k = 16 configurations are randomly selected from the pool in
each iteration. Finally, to control the execution time, a timeout of 300 seconds is set.

6.2. Q1: How sensitive are CoLSTIM and TS-MNL to variations in their
hyperparameter?

The goal of this experiment is to identify appropriate hyperparameter values for CoLSTIM and
TS-MNL. To this end, we run experiments with different values for « and y for CoLSTIM and «, y
and o for TS-MNL, where we use the first 200 instances of each dataset. The mean runtime is
shown in Table 1a and Table 1b for CoLSTIM. Due to limited space, we are unable to display the
results for TS-MNL !. The mean runtime encompasses both the time taken to solve an instance
and the time needed for the model update after each solved instance. For CoLSTIM we achieve
the best average runtime across our datasets by setting y = 1 and @ = 0.1, although we note that
these are determined independently from each other. Consequently, these values are selected
for subsequent experiments for CoOLSTIM. For TS-MNL we set y = 10, @ = 0.001 and o = 0.0001.

!Additional results and code are available under https://github.com/DOTBielefeld/colstim.



Discard [ o o 02 03] 04] o05] 1[ cB]

CoLSTIM 57.89 45.37 36.25 | 43.89 38.52 | 42.57 97.91 | 44.53
CoLSTIM-wo-f | 59.02 41.93 45.41 | 55.94 74.01 | 108.0 | 103.33 -
ISS 57.19 41.34 38.2 | 37.95 304 | 36.24 97.05 -
TS-MNL 56.15 55.92 63.78 | 71.48 76.39 76.4 91.92 -
CPPL 55.50 | 123.39 | 133.38 | 87.87 | 104.88 | 63.93 | 105.68 | 51.17
ReACTR 59.79 51.13 49.60 | 54.63 3492 | 43.96 49.32 -
Random 77.52 79.61 78.59 | 80.14 78.66 | 80.62 81.35 -

Table 2
Mean runtime in seconds on the first 200 instances on CVRP 15. [0,0.1,0.2,0.3,0.4,0.5, 1]: Fraction of
pool that is discarded after each instance, CB: confidence bounds based discard.

6.3. Q2: How should configurations be discarded?

To determine a high-quality approach for discarding configurations from the pool, we conducted
similar experiments as before. Specifically, we compare the racing strategies of CPPL and
CoLSTIM, with the discard method based on rankings as described in section 4.2. Note that a
discard value of 0 maintains a fixed pool of configurations across all instances, while a value of
1 completely replenishes the pool after each instance. We further note that ReACTR, ISS and
TS-MNL use a ranking-based discard as a default strategy.

Table 2 presents the results for different discard strategies obtained on CVRP15 with CPLEX.
Due to limited space, we are unable to display the results for the other two datasets here .
However, the results obtained from those datasets align with what is shown. Based on the
findings, we set CoLSTIM to discard 20 percent of the pool after each instance, for ISS and
ReACTR we set this value to 40 percent for the feature free versions of CoOLSTIM and TS-MNL
we use a value of 10 percent. For CPPL, we use the confidence bounds-based discard strategy.

6.4. Q3: Which bandit method provides the smallest cumulative runtime?

To determine which method performs best over all, we test the methods in question using all
available instances of the respective datasets. Our experiments are performed on a 32 core
AMD EPYC Milan 7763 2.45 GHz processor. We note that due to computational constraints
we only perform one run per dataset and method. Throughout the figures, we present the
accumulated runtime, which includes both the time taken to solve each instance and the time
required for model updates. This approach reflects real-world scenarios where instances arrive
rapidly, requiring prompt model updates. In addition, we display the average runtime across all
instances and the number of timeouts.

Figure 1 showcases our results across the three benchmarks. While ISS does not take instance
nor configuration features into account, it is able to outperform other methods that leverage
this information on two of the three test cases. The observation that instance and configuration
information may not boost performance in our set-up is strengthened when comparing CoLSTIM
to CoLSTIM-mo-f. CoLSTIM is only clearly better on the Glucose dataset, which happens to
be the most challenging test case among the three. This effect may very well be due to high

“We refer to the online appendix for additional results
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Figure 1: Accumulated runtime (thousand seconds) over instances for each dataset, including both
solver runtime and time taken for model updates.

information loss induced by the PCA. Among the tested methods, TS-MNL exhibits the weakest
performance. It is constantly outperformed by all other bandit-based methods and for the
Cadical and Glucose test cases even performs worse than the random strategy. Notably, all
methods except for TS-MNL effectively handle the dataset drift, as evidenced by the absence
of sudden spikes in the accumulated runtime at the drift points. The time taken to update the
model after each instance is similar over all discussed bandit methods and datasets.

7. Conclusion

In this work, we established and compared different approaches for the contextualized pres-
election in the CPPL framework to automatically search for good parameter configurations
in an online manner. Our experiments have shown that recent approaches like CoLSTIM or
in particular ISS outperform the preselection method based on upper confidence bounds. In
addition, our experiments show that features seem to be not necessary for a good performance.
However, these results could also be reasoned by an inappropriate choice of the feature map or
the PCA method for dimension reduction of the feature vectors.

In future work, we can further improve the joint feature map ® and the dimensionality reduction
of the features which was done with a simple PCA. Moreover, we can elaborate on how to create
new configurations for the pool. Instead of genetic approaches, we can think about a kind of a
continuity assumption in the space of configurations and do a guided search to find the optima.
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