"“ Annals of Mathematics and Artificial Intelligence 42: 345-367, 2004.
‘. © 2004 Kluwer Academic Publishers. Printed in the Netherlands.

A discrete-time quantized-state Hopfield neural network

Carlos Bousoiio-Calzén and Sancho Salcedo-Sanz *

Department of Signal Theory and Communications, Universidad Carlos 11l de Madrid, Spain
E-mail: sancho@tsc.uc3m.es

A discrete-time quantized-state Hopfield neural network is analyzed with special emphasis
in its convergence, complexity and scalability properties. This network can be considered as
a generalization of the Hopfield neural network by Shrivastava et al. [27] into the interior of
the unit hypercube. This extension allows its use in a larger set of combinatorial optimization
problems and its properties make of it a good candidate to build hybrid algorithms along with
other heuristics such as the evolutive algorithms. Finally, the network is illustrated in some
instances of the linear assignment problem and the frequency assignment problem.
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1. Introduction

Since the seminal papers by J.J. Hopfield et al. [6,15,16] Hopfield neural networks
have been extensively applied to combinatorial optimization problems (see for instance
[7,9] and [24]). Although the results are quite encouraging, some drawbacks have been
perceived by the research community.

First, in spite of much work has been done to understand the stability of continuous
neural networks and to select their parameters to obtain feasible solutions for optimiza-
tions problems [1,2,17,21], when a continuous system is simulated in a computer, the
dynamics of the discretized model may be completely different to that of the continuous-
time model.! The step size for the integration of the differential equations describing the
continuous neural network, which is one of the most important parameters governing
the dynamics of the discretized system, is usually selected by trial and error. Thus, no
concluding results have been developed for the “simulated” systems which makes some
important issues, such as the scalability of a neural network, difficult to control [25].

Second, the results obtained by these networks can be guaranteed to fulfil the con-
straints of a given optimization problem, but the neural networks are not so good at
obtaining optimal solutions. This fact has fostered an interest in mixing these neural
algorithms with other heuristics (for example genetic algorithms) to increase their per-
formance [3,26,32].

* Corresponding author.
I For a rigorous discussion of this topic, see [11,30] and [10].
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Along with the continuous-state Hopfield neural networks, the digital Hopfield net-
works, with neuron states in {0, 1}, have deserved an elaborated mathematical theory
[29] which allows a better control of the aforementioned issues. In particular, Shrivas-
tava et al. [27] have proposed a Hopfield neural network which provably converges to
a solution in at most 2n steps, n being the number of neurons in the network. They
show that there is a strong relation between Hopfield networks and the so called ver-
tex covering problem (VCP), for which their neural algorithm has at least a comparable
performance to classical algorithms. The VCP can be briefly stated as follows: Let
G = (V, E) be a graph? with a set of vertices V and a set of undirected edges E. A sub-
set X C V is called a vertex covering if every edge of G has at least one endpoint in X.
Then the VCP is defined as finding a vertex cover X with minimum cardinality (i.e.
size). In addition let G’ = (V’, E’) be an induced subgraph of G, that is, a graph where
V’ is a subset of V and E’ is the subset of E consisting of those edges in E which have
both endpoints in V’. We say that G’ is isolated if E' = (. Additionally, if G’ is isolated,
it is a Maximum Independent Set (MIS) if every vertex in the difference set V. — V' is
connected to at least one vertex in V'. The following relation between those vertices sets
holds: X = V — V' is an optimal solution to the VCP if and only if G’ is the largest MIS
of G.

This paper elaborates on an extension of Shrivastava’s network from digital values
{0, 1} to a finite number of values in [0,1]. This model is suggested by Matsuda [22,
23] which also demonstrates its convergence; however, it is also known that steepest
descent networks may require exponential time [12]. Our analysis is centered in its
complexity proving polynomial bounds in the number of states, and hopefully providing
new insights into its dynamics which may allow a judicious design of hybrid algorithms.

In order to test the complexity properties of the quantized network in combinato-
rial optimization problems, we have selected the so-called “linear assignment problem”
(LAP) [25]. This problem has well known solutions provided by traditional algorithms
so the comparative performance of this neural network can be seized along with the study
of its complexity. We have also applied the network to an instance of an NP-complete
problem, the frequency assignment problem [9], in order to show how the complexity of
our network is also bounded in this kind of problems.

The structure of the paper is the following: the quantized Hopfield neural network
is described in section 2. In section 3, we discuss the convergence and scalability prop-
erties. We provide the illustration of its behavior solving some LAP and FAP instances
in section 4.1. Finally, we close the paper by drawing some conclusions in section 5.

2. The neural network

The architecture of the Hopfield model is a graph with each node, x;, representing
aneuron fori = 1, ..., n, where n is the order of the network. Let W be the adjacency
matrix for the graph consisting of symmetric components w;; = w;; € {0,1}. We

2 For and introduction to graph concepts, see [14].
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further assume that there are not self connections, thatis w;; = 0if i = j. We will refer
to this graph as the neural network.

Forsome p =1,2,...,let A = 1/p and x;(t) € S denote the state of the neuron
x; at iteration ¢, where § = {0, A, 2A, ..., pA}. The vector x(¢) = [x;(t), ..., x,()]T
(where the superscript indicates transpose) is the state of the network at iteration ¢, with
t=0,1,2,.... We will use “0” and “1” to denote the states where the neuron values
are 0 and 1, respectively.

Each neuron is also associated a threshold; let @ = [0, ..., 6,]T where 6; € (0, 1)
be the threshold vector: we will prove that the thresholds are forced to be in this interval
in order to get feasible solutions for the MIS problem. Let us further assume that for
every i, 0; ¢ S, which facilitates the proof of the statements below.

The algorithm operates in serial iteration mode, which means that only one neuron
is updated each iteration time while the rest are left unchanged. The change of state
follows these rules:

R1. Select m € g, where p is the set of permutations of {1, ..., n}, i.e. & is a random
ordering of the n neurons in the network.

R2. Select an initial state x(0) € S”.

R3. Update in a cyclical way the neurons, following ordering r: for each iteration t =
0,1,2...,neuroni = 7 (k) (where k = ((tmodn) + 1), and “mod” is the modulus
function which gives the remainder after division by n) is updated as

xi(t) + A if Pi(¢) > 0,

xi(t+1) = xi(0) + A -sgn(Pi(1) = {x-(t) —aitrm<o

here P;(t) = 6; — i, w;;x;, while the rest of the neurons are left unchanged.

R4. Finally, if as the result of R3 the state for x; is outside the unit interval, it is corrected
as follows:

0 ifx;(r+1) <0byR3,
xi(t+1)={ . 2
1 ifx;(r+1) > 1byR3.

In the rest of this section, we comment on the neural network definition.

Although it is possible to define matrix W with arbitrary positive values, we prefer
to maintain its interpretation as the adjacency matrix for the neural network graph: this
allows first to derive some results relating the structure of this graph and the convergence
properties in next section, and second, to tackle the constraints of the optimization prob-
lem, essentially the MIS problem, while leaving the cost function for the optimization
problem to be set by another algorithm in a hybrid system design, as expressed in the
motivation of this work. The discretized space S for the neurons permits the coding of
the cost functions in the initial state of the network as illustrated for the LAP in section 1.

The definition of a fixed step size, A, allows a controlled scalability of the network
for such problems. With some constraints for the network parameters, we will prove
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that the convergence time, measured as the number of complete cycles performed in
the neural network, grows with the step size and not with n. To some degree, it is
also possible to control the quality of the solutions obtained by the network; further
improvements may be obtained by mixing the neural network with other global-search
algorithms with a trade-oft between the complexity of both parts.

The serial mode is selected because the convergence to a MIS is guaranteed; if
rules R1 and R3 above are changed to a parallel mode iteration, in which all the neurons
are modified at once, the attractor for the system may be a 2-cycle. To see this, proofs as
those given in [29] or [5] can be followed, however, an alternative procedure will give
some additional insight into the 2-cycles attractors:

Given a graph G = (V, E) a clique is defined as a subset V' C V, such that for
every v;, v; € V/, there is an edge between them in E, we also consider the individual
vertices as cliques [11]. If this concept is applied to the neural network, every pair of
connected neurons is a clique.

Let us first assume a n-order neural network in which the whole set of neurons is a
clique, obviously, any subset of neurons is also a clique in this case. We will prove that
this neural network can oscillate in a 2-cycle.

Proposition 1. Given an n-order neural network in which the whole set of neurons is a
clique, let k£ be a positive integer, such that k < p,

St =kA and Si = (k+ DA, 3)
0
1 < Sk+1 4

n—

Vi, 6, =0, S <

and
x(0) =[Sk, Sty - -+, Sil™; )

then the neural network oscillates between the states S; and S, .

Proof. Fori=1,...,nandt =0, x(0) =[S, St, ..., S¢]" and

P;(0) =6; — iwijxj(O) =60 —(n— DkA.
j=1
By (5), P; > 0 so that
xi(D)=kA+A=k+1)A =S
and

X(1) =[Sttty Skats -5 Skl
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Figure 1. This neural network illustrates a possible oscillation of neurons x3 and x4 while x, x and x3 are
in a stable state.

so that

Pi(1) =6; = Y wijx;(1) =6 — (n — Dk + DA,

j=1

and by (5) P; < 0, therefore
x2Q=k+1DA-A=kA=S5;

and
x(2) =[Sk, Sk, - - ., SilT = x(0).

The proof is completed. g

However, there is a more interesting case when in a network some subgraph has
converged, but there is still a clique oscillating. To give a simple example, consider the
graph in figure 1: since the neurons x, and x5 are in state O, they do not affect to the
clique consisting of {x3, x4} to which proposition 1 can be applied with n = 2.

Finally, the definition of an order for the sequential update of the neurons, rule R1,
is not necessary in order to prove some convergence properties, although it simplifies the
process. It may be worth to point out that the explicit consideration of an ordering allows
the formulation of alternative hybrid schemes in which the order of the cycle 7, and not
the initial state, is managed by the coupling algorithm, as usually done in literature.
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3. Stability and convergence results

We prove in this section that the stable states for this network are those correspond-
ing to the MIS problem and give some upper bounds on the number of iterations needed
to obtain a solution for it.

We need the following definition: x(¢) is a stable state® of the neural network if,
for any positive integer m < n, x(t +m) = x(¢). Note that this definition of stable state
assumes a cyclic updating of the neurons as defined in R3.

Lemma 2. Every stable state has to be a corner of the unit hypercube {0, 1}". Further-
more, if x; = 1 then P; > 0 and if x; = 0, then P; < O for a stable state.

Proof. In every cycle, all neurons are updated in turn and by the definition of the states
and thresholds, P; is always different from zero; so that for every neuron with a state
different from “0” and “1” to be updated, the variation of the neuron is not null and not
stationary. Therefore, a stationary state cannot be in the interior or faces of the unit-
hypercube but only on its vertices.

Additionally, if x;, = 1 and P; < 0 (x; = 0 and P; > 0), this value can decrease
(increase), so it is not stationary. Therefore in order to be a stable state, if x; = 1 then
P; > 0 and if x; = 0, then P; < 0. This completes the proof. O

Theorem 3. Stable states are MIS if and only if 6; € (0, 1) for every i.

Proof.  First, suppose that 6; € (0, 1) and that x(¢) is a stable state, thus, by lemma 2,
all the neurons are in state “0” with P; < O or in state “1” with P, > 0. Let also V be
the set of indices such that x; = 1 if i € V and V'’ its complement. Additionally, let N;
denote the neighborhood of x;, that is, the set of the neurons connected to x;.

Ifi e V, P, >0, then 6, > )_ x; all the neurons in N; must be in state “07,
which means that V is isolated.

Ifi e V', P, <0,then6; < ZjeN,» x; and there is at least one j € N; in state “17,
which means that V is a MIS.

Second, suppose that the stable set is a MIS.

IfieV,P>0=6 >) x;, and since it is isolated, for every j € N;,
xj = 0 so that, §; > 0.

Ifi e V/,Pl' <0:>9,' < Z
such that x; = 1 so that, 6; < 1.

This completes the proof. g

JEN;

JEN;

jen, Xj» and since V' is a MIS, there is one j € N;

Note that for theorem 3 a fixed value for 6; is supposed.

We give below some proofs about the dynamics of this network: proofs for theo-
rems 4 and 6 follow [29] and [5], and essentially make use of a Lyapunov (or Energy)
function for the system; we also prove theorem 8 following [27] (see also [29] and [22]).

3 What we call stable states of the network are also known as equilibrium points in the literature.
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Theorem 4. The quantized neural network in serial mode following R1-R4, with sym-
metric weights (see section 2), converges to a stable state.

Proof. (a)Let E = 2x'0 — x"Wx, we will prove that E(t) > E(¢t 4+ 1), which makes
E a Lyapunov function for the quantized neural network.

In order to simplify the notation, we will denote E(¢), x(¢) and x;(¢) by E, x and
xi,and E(t + 1), x(t + 1) and x; (¢ + 1) by ET, x and x;', respectively.

LetSE = E — ET,8x =x — x" and §x; = x; — x;". We will show that §E > 0.*

SE=E — E*
=2x70 — x ' Wx — 2x1T9 + x"TWx*
=2x0 — x'Wx — 2(x — 6x) 10 + (x — 8x) TW(x — 8x)

= —Zéxi(ijw,-j — Z(Sx,-xjw,-j — inijw,-j -{-228)@'91’.
i,j i,j i,j i

Since the dynamics is serial, let us suppose that at iteration ¢ the only neuron to be
updated is i, so that, §x = [0, ...,0,8x;,0,...,0]", additionally we have considered
w;; = 0, and the equation above can be simplified to

SE = —6x; ) xjwy —6x; Y xjwji + 28x:6; (6)
- -

J

and by the symmetry of W, to

SE = —26x; ) xjwi; + 28x;6; = 26x; (9,» —~ ijwl-]) = 28x; P,. (7)
J J

Note that §x; > 0if P, > 0 and éx; < 0if P, < O so that, §x; P, > 0 and therefore
SE > 0. This completes proof of (a).

(b) In a stable state, E(t) = E(t + 1).

From the definition of 6;, P; is always non null, therefore, §E = 0 if and only if
dx; = 0, and the state where the energy is stopped is always stable, what proves (b).

In order to finish the proof we only need to show that the number of iterations to
reach convergence is finite:

Let6; > 0. Since max |x;| = 1, |[E| <2}, 16;| + Zi_j w;;, the energy has a lower
bound. In addition P; = 6; — Zj w;;x; with 6; & §, so that min |P;| > 0. We can even
choose 6; to be the average of two consecutive levels in S, having min |P;| = A /2. In
this last case, min |§ E| = A?; in general min |§ E| = 2A min | P;|. Finally, since E has a
lower bound and § E < 0, if min |§ E| > 0, there must be a finite number of iterations to
reach the convergence to a stable state. g

4 We have defined §E as SE = E — ET for it to be consistent with the dynamics of the network defined by
P; (¢) in section 2. Note that with the definitions above § E > 0 implies that E(t) > E(t + 1).
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The next step is to provide an upper bound for this finite number of iterations to get
a stable state. We first give a bound on lemma 5 based on the Energy function defined
for the neural network following a similar statement provided in [29]. We also prove that
this bound is related to the structure of the graph for the neural network in theorem 6.

Theorem 5. Let « = 2) , |6;] + Zi’j w;; > max|E|, with ; > 0, the maximum
number of iterations the neural network needs to converge to a stable state is 20n/ A2,

Proof. Let m be the effective number of iterations to get convergence. By effective we
mean those iterations in which § E < 0. Note that

m-min |[§E| < 2max |E]|. ®)

We can choose min |§ E| = A? (see theorem 4) and, from the definition of -, we have
that

2max | E| 2«
— e S - )

= min|SE| A2
In each cycle there is at least one effective iteration (otherwise, the network is
already in a stable state), so that, in the worst case (one effective iteration per cycle) the
number of iterations needed to get a stable state is m times 7, and the lemma is proved. [J

In order to find the influence of the structure of the network graph in the number
of iterations needed to converge, let deg be the average number of edges per node in the
network graph [14], then taking into account that |0;| < 1, and noting that jwij is
twice the total number of edges in the network graph, it is easy to observe that

=) 161+ wy <n+2-deg-n=n2-deg+1) (10)
i i,j

and using lemma 5, we arrive to

Theorem 6. The maximum number of iterations for the neural network to converge to
a stable state is

2
2(2 - deg + 1)(%) .

However, this bound is not tight: it can be noted in proof for lemma 5 that the
assumption of only one neuron updated per cycle is a worst case scenario which may
be quite unlikely. This assumption causes the number of iterations to be a quadratic
function of n/A, however, if this assumption is relaxed, this function can be expected
to be linear. Below in this section, we elaborate a subclass of the proposed quantized
neural network which exhibits a much faster convergence and, in next section, we give
some experimental results for the LAP in which the general class of quantized Hopfield
net shows a linear behavior, as expected.
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Lemma 7. Let Vi, 6; = 6, N; be the neighborhood of x; and ¢ be the iteration to update
neuron i; if x;(f) > 6 and P;(t) > 0, x; will converge to state “1” in less than n/A
iterations.

Proof.

Vk € N;, Pk(t’) =6 —xi(t’) — Z xj(t’) <0 fort <t <t+n,
JENK, j#i
which makes
Pit+n)y=0-Y x;(t+n) >60-Y x;t)>0.
JeEN; JEN;
Therefore, since in every cycle all the neurons are updated, in at most 1/A cycles

x; will converge to state “1” and, in at most 1/A cycles, the neurons in N; will converge
to state “0”. As there are n iterations per cycle, the lemma is proved. O

If the class of quantized neural networks is further constrained to have 6; = 6 =
A /2, Vi, we have the following:

Theorem 8. The quantized neural network with 6; = 6 = A /2, Vi will converge to a
stable state in less than 2n/A iterations.

Proof.  For neuron i, P;(0) > O or P;(0) < 0.

(1) If P;(0) > 0O, we have that x;(1) > 6 and P;(1) > 0, so that by lemma 7, this
neuron and its neighborhood will converge in at most 1/A cycles,

(2) Let us now consider that P;(0) < 0; two cases are possible:

(a) There exist j € N; with P;(0) > 0. In this case, x; will converge to 1 and its
neighborhood, x; included, to ‘0’ in at most 1/A cycles.

(b) For every neuron j € N;, P;(0) < 0. In this other case,
(b.1) either there is 7 € [0,n/A] and j € N; such that P;(r) > 0, or
(b.2) for every t € [0, n/A] and every j € N;, P;(t) < 0.

(b.1) implies that x; will converge to ‘1°, and x; to ‘0’ in another n/ A steps at most,
and (b.2) implies that after 1/A cycles being P; < 0 for every x; € N;, all of them have
gone to ‘0’ and P;(n/A) =6 — xj > 0 so it will take some more 1/A cycles, at
most, for x; to converge to ‘1°.

Thus, complementary cases (b.1) and (b.2) give 2/A cycles at most to converge,
and the proof is completed. O

JEN;

Note that for A = 1, this particular class of neural network is equivalent to Shrivas-
tava et al.’s neural network [27], and theorem 8 gives a maximum number of iterations
to converge to the stable state of 2n: the same result as reported in [27].° Therefore, we

5 Note however that Shrivastava et al.’s neural network does not assume ®; = 1/2, as theorem 8 does.
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consider our quantized-state neural network a generalization of that network.

4. Simulations and results

This section shows the performance of the discrete Hopfield network proposed by
means of simulations on two problems: The Linear Assignment Problem (LAP) and the
Frequency Assignment Problem (FAP). We use the simulations in the LAP problem for
illustrate the main theoretical results obtained in the previous sections. The application
of the discrete Hopfield network to an NP-complete combinatorial optimization problem
is shown by means of the FAP problem.

4.1. Application of the discrete network to the Linear Assignment Problem

In this section, we first introduce LAP and show this problem can be tackled if the
neural network for the MIS is allowed to have initial values inside the unit hypercube.
We then illustrate the scalability behavior of the quantized network for this problem.

4.1.1. The Linear Assignment Problem

The LAP can be formulated as follows. Let M be a k x [ array of numbers which,
without loss of generality, can be assumed to belong to the interval [0, 1]. A solution for
the LAP is the selection of one and only one entry for every row and every column of M
in such a way that the sum of the selected entries be the maximum among every possible
selection.

In order to apply the neural network to this problem, each entry of M is associated
to a neuron in the network, hence the order of the neural network is n = k x [. Since the
constraints for this problem consist of allowing one and only one entry per row and one
and only one entry per column, W is an n x n matrix with w;; = wj; = 1 if the entries
of M associated to neurons x; and x; are in the same row or in the same column. Every
feasible solution to the LAP can be interpreted as a MIS for the neural network graph.
Additionally, we define the weight of a MIS as the sum of the entries of M associated to
this MIS. The LAP can then be stated as the search for a maximal weight MIS. We will
refer to this weight as the cost or cost function for the LAP.

To gain some insight into the properties and applicability of the neural network to
find a maximal MIS, we include in here the following theorem by Wolf et al. [33]:

Theorem 9. If the LAP is encoded as the initial state of the neural network, the con-
vergence to the euclidean-nearest feasible MIS constitutes optimal performance. For
convenience, we include a proof of this theorem in the appendix.

From theorem 9, it is easy to see that in order to find an optimal solution for the
LAP, a neural network for this MIS can be used by coding the entries of M as the
(quantized) initial state of the assigned neurons in the network and allowing this neural
network to converge to its nearest stable state. Of course, the last requirement does
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not hold but it can be considered to be a heuristics. In this paper we evaluate, through
the Monte Carlo method, the performance of the neural network alone and study its
scalability for the LAP as well as the quality of solutions for different values of the
structure parameters.

4.1.2. Experiments on the Linear Assignment Problem

We present below the results of two experiments. In the first one, we compare the
performance of the quantized neural network for 6; = 8 = A /2, Vi (we call this A /2-
Hopfield) with Munkre’s optimum algorithm [18]. In the second experiment we study
the quantized neural network with 6; = 6 = 0.5, Vi (0.5-Hopfield) to show that the scal-
ability properties remaining similar to the neural network of the first experiment, but the
quality of the results is somehow improved. These results corroborate our belief that the
bound calculated by using Energy function arguments in theorem 6 is quite pessimistic,
and indicate that thresholds closer to “1” state give better results than thresholds closer
to “0” state.

For both experiments, we average results for 100 random problem instances (i.e.,
for 100 different initial values) and repeat the calculations for two different array sizes:
10 x 10 and 50 x 50. The performance of the neural network and the average number
of cycles for this network to converge are reported jointly for both experiments to allow
an easier comparison. Note that the number of cycles instead of iterations are reported
in the following.

4.1.3. Results on the Linear Assignment Problem

Figure 2 shows the quality of the solutions obtained for the 10 x 10 LAP with
different quantization steps sizes of the neural networks in both experiments; the mean
optimum values are given for comparison. As already mentioned, the neural network
alone is not competitive with the optimum algorithm solutions, however, there is a rea-
sonable improvement with respect to the 2-states neural network whose values can be
observed in the graph for A = 1. The change of the threshold for the neural network
allows to increase its performance substantially. Since the aim of this paper is not the
assignment problem, no further attempt has been made to find an optimal value for the
threshold, although the rule suggested by this experiments is to put the threshold close
to state “1”. It is also observed that there is not further improvement for values of 1/A
greater than about 25, for & = A /2 and about 40 for 6 = 0.5, which means that the
maximum performance of this scheme is reached for roughly these values.

Figure 3 gives the number of cycles for the neural networks in both experiments
to reach a stable state for 10 x 10 problem size. From theorem 8 it is known that for
6 = A/2, the maximum number of cycles is 2/A. It can be observed that the actual
number of cycles in simulations is about 1.5/A for this threshold. For 8 = 0.5, the
upper bound of theorem 8 does not hold, however, the number of cycles is slightly larger
for this problem size.

The results for Ny, = 50 x 50 are given in figures 4 and 5, respectively. In this
case, the improvement in the quality is better with respect to the digital neural network,
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Figure 2. Cost obtained by the neural networks in experiment 1 (A /2-Hopfield) and experiment 2 (0.5-
Hopfield), both for Np; = 10 x 10. Munkre’s optimum is given for comparison.

but the neural network does worse with respect to the Munkre’s optimum. Interestingly,
the value of 1/A to obtain a good result is about 50, which is only twice the number for
Ny = 10 x 10 and & = A /2, and even less for & = 0.5 when the neural network has
25 times more neurons. The number of cycles to converge grows for8 = A /2 as 1.5/A
which is the same figure that for Ny, = 10 x 10; for 6 = 0.5, the number of cycles is
growing above the value given by theorem 8, but the important fact to note is that this
growth is linear with 1/A and not quadratic, as theorem 6 bounds. Finally, note that the
improvements derived from the continuous state neural network in the LAP, for instance
those by Wolf et al. in their paper, can be easily applied to this quantized network.

4.2. Application of the quantized network to an instance of the Frequency Assignment
Problem

Frequency Assignment Problem (FAP) is a well-known NP-complete problem [9],
which has been the focus of multiple works involving artificial intelligence tools such as
Hopfield neural networks [8], genetic algorithms [20], or other heuristics [13,31].

The FAP in a mobile communications network can be stated as follows: given a
mobile communication network formed by N cells, a set of M available frequencies and
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Figure 3. Number of cycles to obtain a stable solution for the neural networks in experiment 1 (A /2-
Hopfield) and experiment 2 (0.5-Hopfield), both for Ny; = 10 x 10. The bound for 6 = A /2 given by
theorem 8 is also included for reference.

a vector of frequencies requested of length N, v (v; the number of frequencies requested
by cell i), achieve an assignment of frequencies to every cell, in such a way that the
system is free from interferences.

The minimum distance between frequencies in the system in order to avoid inter-
ferences is given by an integer matrix D. The solution of the problem can be represented
as an N x M binary matrix X, where the rows represents the cells and the columns rep-
resents the available frequencies. An element x;; = 1 means that the frequency j has
been assigned to the cell i.

Mathematically the problem can be defined as: Find an assignment X, which max-
imizes

N M
Do (1)
i=1 j=1
and such that if x;; = 1 and x;; = 1:
|k —1| = d;; (12)

with the exact number of requested frequencies v; assigned to every cell.



358 C. Bousoiio-Calzon, S. Salcedo-Sanz / Discrete-time quantized-state Hopfield neural network

25

20 444444444444 T— T— T T —— T— |
I : : : : : :

Ty SO A TS SN SRR SRS SIS SIS B
- : : : %—Hopﬁeld
3 S
S : :
PP U S S S S S S S i
0.5-Hopfield
5 N @: ............... u
. Munkre
3%%0 ; : ; : o
) ; ; ; ; ; ;
0 50 100 150 ) 200 250 300 350

A

Figure 4. Cost obtained by the neural networks in experiment 1 (A /2-Hopfield) and experiment 2 (0.5-
Hopfield), both for Np; = 50 x 50. Munkre’s optimum is given for comparison.

4.2.1. Results in the Frequency Assignment Problem

We have tackled an instance of the FAP given in [9] as Problem #3. The problem
consists of a mobile communication network formed by 25 cells, where 73 frequencies
are available to be used. The compatibility matrix of the problem as well as the vector
of frequencies required by each cell is given in reference [9]. The optimum assignment
for this problem involves 167 assigned frequencies.

The quantized neural network presented in this paper is able to solve the constraint
given by equation (12), however, it cannot manage the constraint of obtaining the exact
number of frequencies requested by each cell. In order to solve this, a first approach
can be carried out by means of the recursive application of the proposed network. In a
first step, the network is initializated at random, and it is run until a solution fulfilling
equation (12) is obtained. After removing at random the spare frequencies of every cell,
the neural network is run again using the previous assignment as initial point.

This heuristic can be outlined in pseudocode as follows:

0. Initialize the quantized neural network, at random.

M=1;
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Figure 5. Number of cycles to obtain a stable solution for the neural networks in experiment 1 (A /2-
Hopfield) and experiment 2 (0.5-Hopfield), both for Njy; = 50 x 50. The bound for & = A /2 given by
theorem 8 is also included for reference.

1. Run the quantized neural network without the requested frequencies constraint.
2. for (each cell)

if there are more assigned frequencies than requested, remove the spare frequencies
at random.

endfor
3. Use the obtained assignment as the initial state for another run of the network.
4. M=M+1,goto 1.

Note that since the quantized neural network is bounded in complexity by the
bound in theorem 8 (2/A cycles for convergence), the maximum number of cycles for
convergence using the proposed heuristic is 2M /A.

Figures 6 and 7 show the performance of the quantized neural network in the tack-
led instance of the FAP, 2 and 5 states, respectively. Each point has been calculated by
averaging the results obtained in 200 runs of the the network with each value of M. If we
stop the heuristic in M = 1, it is easy to see that the network of 5 states achieves a better
solution than the network of 2 states (roughly 128 assigned frequencies against 111).
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Figure 6. Number of assigned frequencies for each value of M. Two states network (A = 1).

When the value of M grows the number of assigned frequencies is slightly better using
the 5 states network, but differences are small. The best assignment achieved by the
2 states network allocated 161 frequencies, out of 167 possibles. The best assignment
achieved by the 5 states network allocated 164 out of 167.

Figure 8 shows the number of cycles needed by 5 states and 2 states network for
converging to a stable solution. Note that, following theorem 8, the maximum number
of cycles for the 2 states network is 2, whereas the maximun number of cycles for the 5
states network is 8. In both cases the heuristic used introduces a linear increasing of the
number of cycles with parameter M. In order to have a reliable comparison measure of
the computational cost, we can take the Hopfield network approach proposed in [9] for
this instance of the FAP, which converges in average in 294 cycles. This result shows
that our approach is appropriate for controlling the computational cost maintaining the
performance of the network in acceptable levels.

The mixing of the quantized Hopfield network with global search algorithms such
as Genetic Algorithms or Simulated Annealing is expected to improve the quality of the
solutions obtained.
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4.3. Heuristics for the FAP based on the quantized Hopfield network

The recursive heuristic using the quantized network presented in the previous sec-
tion provides feasible solutions for the FAP, in terms of equation (12). However these
solutions can be considered low quality solutions, since the average number of assigned
frequencies is about 155 out of 167. In order to improve the quality of solutions obtained,
different heuristics based on the quantized Hopfield network can be proposed.®

We present here one of these heuristics, which operates by means of adding a new
rule in the network dynamics. Thus, the quantized Hopfield network dynamics described
in section 2 by means of four rules (R1-R4) includes now a new rule R5:

R5. Heuristic of requested frequencies: if )
with j the neuron being updated.

iccen k Xi (1) > v thenx; =0, j € cell k,

Note that rule R5 eliminates the spare frequencies in a given cell, if existing. This
new rule does not affect to the convergence of the network, but may slightly modify its
computational cost, as we will show following.

6 The majority of these heuristics try to eliminate extra assigned frequencies to a given cell.
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Figure 8. Number of cycles needed for convergence for each value of M. Two and five states networks.

In order to show the performance of this heuristic we tackle the same instance of
the FAP as in the previous section, with 25 cells and 73 available frequencies. Again, the
quantized Hopfield network with A = 1 (two states S, = {0, 1}) and A = 4 (five states
Ss = {0, 0.25, 0.5, 0.75, 1}) are compared in performance and computational cost. As
in the previous section, we also compare the computational cost of these network with
the computational cost of a gradual Hopfield network approach given in [9] for the
considered FAP instance.

Figures 9(a) and (b) shows the histograms of the solutions obtained by quantized
Hopfield network including rule RS, using A = 1 and A = 4, respectively, in 500
network runs. The optimum assignment in this instance would include 167 assigned
frequencies. Note that the network with A = 4 obtains better results than the network
with A = 1, even obtaining the optimal assignment. In addition, using the network with
A = 4 low quality solutions assigning 156 and 157 frequencies are avoided.

On the other hand, figure 10 shows the computational cost of the quantized net-
works with A = 1 (a) and A = 4 (b). The network with A = 1 converges much faster
than the network with A = 4 (4 cycles against 22 in average), as expected. Note that
these results shown that the heuristic included in the network dynamics as rule RS for
the FAP modifies the convergence properties of the quantized network. Following theo-
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rem 8 the maximum number of cycles for convergence is bounded by 2/A, however the
obtained results on the FAP show that this limit is not fulfilled by the network with the
new rule R5, and the number of cycles until convergence is slightly larger, about twice
the upper bound given by theorem 8.

In order to have a reliable comparison measure of the computational cost, we can
take the Hopfield network approach proposed in [9] for this instance of the FAP, which
converges in average in about 280 cycles (obtaining slightly higher quality solutions in
terms of assigned frequencies, see [9]). This result shows that our approach is appropri-
ate for controlling the computational cost maintaining the performance of the network
in acceptable levels.

5. Conclusions

This paper elaborates on the complexity of a quantized states-discrete time Hop-
field neural network. This model extends the applicability of Shrivastava’s by allowing
inner states to the unit hypercube (see also Matsuda [22]). Quadratic complexity bounds
are provided through the study of the Lyapunov function. This bounds however turn out
to be quite pessimistic as an example in an instance of the linear assignment problem has
shown. Furthermore, it is possible to formulate a constrained submodel which provably
scales linearly in the number of states.
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Appendix: Proof of theorem 9

Let M = {m;;}, the function maximized for the LAP can be written as f =
Do jeamij, Where A is the set of pairs (i, j) corresponding a feasible solution. The
euclidean distance, d, from the initial state to any feasible solutions is given by

Z(m,]—l) +Zm —NA~|—Zm _22’”1/
i,jeA i,jeB i,jeA

where B is the complementary of A and N, A is the number of elements in A.
Note that since the term N4 + Z 1s constant, to minimize d is equivalent to
maximize f. This completes the proof.
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