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Abstract

With the recent success of machine learning in computer vision and natural language processing,
there has been a growing trend towards using deep learning for combinatorial optimization. The
Travelling salesman problem is a widely studied NP-hard combinatorial optimization problem
with many practical applications. Heuristic algorithms are useful for problem sizes where finding
an exact solution becomes infeasible. Hybrid heuristic algorithms where choices are informed by
machine learning have not been studied much.

We discuss the creation of hybrid metaheuristics for the travelling salesman problem. We
propose a local search metaheuristic that iteratively improves on an existing tour by improving
the tours on subgraphs. The subgraph tour optimization is performed by existing machine learning
models for the travelling salesman problem. This method can be applied to significantly larger
graph sizes than the model that is used.

We perform a hyperparameter analysis and experimentally evaluate our method on TSPLIB
instances with up to 10,000 nodes, which is much larger than most previous work. Our results
show significant potential for our method, and in some cases competitiveness to the powerful
solver OR-Tools, demonstrating that our proposed metaheuristic is an effective approach to the
larger-scale travelling salesman problem.

Keywords: hybrid metaheuristics, travelling salesman problem, machine learning, combinator-
ial optimization, local search
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Chapter 1

Introduction

The travelling salesman problem (TSP) is the problem of, given a list of cities, finding the shortest
tour that visits all of them. This has many applications, such as route planning and VSLI circuit
design. There are many variations of the problem that appear in logistics, such as vehicle routing [1]
with time constraints [2] and last-mile delivery with drones [3][4]. A commonly studied variant
of TSP is 2D-TSP, where every point has 2D coordinates, and the distance between two points
is given by the Euclidean distance. An example of the 2D travelling salesman problem is shown
below in Figure 1.1.

(a) The input (b) The shortest possible tour

Figure 1.1: A 2D example instance of the travelling salesman problem.

TSP is a well-known NP-hard combinatorial optimization problem [5], in both its general for-
mulation and its 2D Euclidean variant. As such, it is unlikely that a polynomial time algorithm
exactly solving TSP exists. However, there are algorithms that can efficiently compute approxim-
ations of the optimal solution. For example, the Christofides approximation algorithm [6] always
finds a tour with length within a factor 1.5 of the optimal solution. Other algorithms make use
of heuristics to find good quality solutions, while having a low time complexity or practical run-
ning time. These algorithms are useful for problem sizes where finding an exact solution becomes
infeasible. In particular, a common technique is local search, where improvements to a tour are
iteratively applied until a condition for termination, such as a time limit, is met.

TSP is widely studied as a fundamental combinatorial optimization problem. Very strong
heuristics are already known, such as the Lin-Kernighan heuristic (LKH) [7]. In addition, exact
algorithms with fast practical running time also exist, particularly the software Concorde [8].
The volume of existing research, coupled with these strong existing solutions and the availability
of widely used standard benchmarks, makes TSP an excellent problem to test novel heuristic
approaches on.

With the recent success of machine learning (ML), especially deep learning, in computer vision
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CHAPTER 1. INTRODUCTION

and natural language processing, there has been a trend in research towards using deep learning for
a greater variety of domains, including combinatorial optimization. Most proposed solutions for
TSP that use machine learning use a constructive approach, where a solution tour is constructed
using the output of an ML model. Hybrid heuristic algorithms where choices, such as the iterative
improvements in local search, are informed by ML have not been studied much.

Further research in this direction may provide new insights into using machine learning on
combinatorial optimization problems for which heuristic methods can be formulated. This can
lead to novel solutions and shorten the development time of algorithms for novel problems.

Goals of this thesis

In this thesis, we will study hybrid metaheuristics for TSP that use machine learning. The goal is
not to achieve state-of-the-art performance, but to consider how such hybrid approaches can work.
We examine various characteristics of such hybrid metaheuristics for combinatorial optimization,
as well as formulate methods and considerations for their development. We illustrate these ideas
in the context of TSP, and perform some exploratory experimental investigation.

Stemming from some of the explored concepts, we develop a metaheuristic approach, local
search using TSP with mandatory edges. We motivate this approach, and experimentally evaluate
its effectiveness.

Outline

First, in Chapter 2, we will define and elaborate on the Travelling Salesman Problem and the
algorithms relevant for this thesis. We will also introduce the relevant machine learning concepts
and neural network architectures. In Chapter 3, we list related work on machine learning for
combinatorial optimization and TSP.

Next, Chapter 4 discusses the characteristics of hybrid metaheuristics for combinatorial op-
timization guided by machine learning, and provides an overview of the considerations we made
in developing such a metaheuristic. Additionally, we roughly describe some of the preliminary
experiments carried out to explore some of these concepts.

In Chapter 5, we define the problem of TSP with mandatory edges, where some edges must be
included in the tour. We describe its usage and significance in hybrid local search. We show how
to apply two types of existing solutions for TSP to solve TSP with mandatory edges: local search
algorithms and algorithms that allow negative edges. Based on this concept, we introduce two
hybrid metaheuristics: one using beam search, and one using the ML architecture for performing
2-opt moves introduced by Da Costa et al. [9]

In Chapter 6, we experimentally evaluate the effectiveness of our method, specifically the
hybrid metaheuristic based on the 2-opt ML architecture. We perform hyperparameter analysis,
detailing the results for each analyzed hyperparameter. After this, we evaluate on an instance
of size n = 105, and a subset of instances from TSPLIB [10] of graphs with size n ≤ 104, and
examine the results. These results show promising potential of the proposed method, and are in
some cases competitive to the powerful existing solver OR-Tools [11].

Finally, in Chapter 7, we summarize the core notions and results presented in this thesis, and
present our concluding thoughts and suggestions for future work.
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Chapter 2

Background

In this chapter, we define the travelling salesman problem, and then describe various relevant
solution approaches: exact algorithms, beam search, and finally local search. Next, we describe
the relevant ideas in machine learning that will be used in this thesis, beginning with general
concepts and continuing with specific neural network architectures.

2.1 Travelling salesman problem

2.1.1 Definition

We will define the travelling salesman problem, clarify the scope of this research and specify some
notation used in this thesis.

Graph In the travelling salesman problem (TSP), we are given a graph G = (V,E) with nodes
V = {1, . . . , n} and n × n distance matrix c with cij , i, j ∈ V the distance from node i to j (and
cij = ∞ if (i, j) 6∈ E). To prevent the need for self-loops and simplify the given definitions, we
require n ≥ 3.

Following some previous work, for simplicity we limit our scope to that of the 2D Euclidean
travelling salesman problem (2D-TSP): where every node i has a point ui = (xi, yi) on the 2D
plane, and the distances between them are

cij = ‖uj − ui‖2 =

√
(xj − xi)2 + (yj − yi)2.

Parts of the discussion in this thesis nevertheless may not require these assumptions and the reader
may find them more generally applicable.

2D-TSP is a case of the symmetric travelling salesman problem, where cij = cji, where we can
regard G as an undirected graph. Any instance of asymmetric TSP with n nodes can be solved
by solving an instance of symmetric TSP with at most 2n nodes [12].

Tour A tour is a permutation π on the indices (1, ..., n) so that π(i) is the i’th node in the tour.
For notation, we define the set Eπ of directed edges in the tour π as

Eπ : {(π(i), π(i+ 1)) | i ∈ {1, ..., n}}

Additionally, we define a function encoding xij to indicate whether the edge (i, j) is in the
tour:

xij =

{
1, if (i, j) ∈ Eπ
0, otherwise

A partial tour τ is a sequence that contains at least 0 and at most n distinct integers in the
range [1, n]. We can append indices to a partial tour to construct a tour.

Hybrid Metaheuristics for the Travelling Salesman Problem 3



CHAPTER 2. BACKGROUND

Length of tour We define the cost l(π), also simply called length, of the tour π as the sum of
distances of all edges in the tour, i.e.

l(π) =
∑

(i,j)∈Eπ
cij .

In the travelling salesman problem, we wish to find a tour with minimal cost. An optimal solution
tour is referred to as OPT, with the minimum cost for a given problem being l(OPT).

2.1.2 Exact solutions

TSP is NP-hard [5], and no polynomial-time exact solutions are known. However, there are exact
algorithms that are fast in practice and have solved nontrivial instances with n > 104.

Finding the optimal solution to TSP in the most naive way can be done by simply evaluat-
ing the cost of each Hamiltonian cycle on the graph, and taking the one with the minimum cost.
The running time of this algorithm is O(n!). This strategy becomes infeasible quickly for higher n.

Using dynamic programming, the travelling salesman problem can be solved with a time com-
plexity of O(2nn2) [13]. While in practice much faster than the naive solution, this approach runs
into a similar degree of infeasibility at slightly higher n.

While techniques arguably better than dynamic programming exist for TSP, these techniques
may not be as applicable to or optimized for variations on TSP, which means dynamic programming
remains a useful algorithm to consider when solving these variations. An example of a TSP
variation that dynamic programming has been adapted for is TSP with drone [14].

Concorde

Considered one of the best practical solutions to TSP is the software Concorde [8, 15]. Concorde
has lead to exactly solving a TSP problem with integral distances from TSPLIB called pla85900,
with n = 85900. Being feasible for such large instances makes Concorde a good tool for determining
optimal solutions to instances of TSP when evaluating a different algorithm. Figure 2.1 shows an
instance of 2D-TSP that was quickly solved by Concorde, but would take infeasibly long to solve
using dynamic programming.

Concorde only works if the distances are integral, because it uses the cutting-plane method [16]
which relies on Integer Linear Programming. Note that although we can approximate the solution
to a general TSP problem by first scaling the problem arbitrarily, rounding to integers and then
solving the resulting problem, Concorde limits the maximum distance to prevent integer overflow.

Figure 2.1: An instance of 2D-TSP with n = 300 solved to optimality by Concorde in only 24.5
seconds.

4 Hybrid Metaheuristics for the Travelling Salesman Problem
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Integer Linear Programming

Integer Linear Programming (ILP) is a technique that can be used to solve many combinatorial
optimization problems by defining the problems as an objective function to minimize and set of
linear constraints on integral variables that must be satisfied. Integer Linear Programming is
practical because ILP solvers such as QSopt [17] that are very fast in practice exist, and con-
structing an ILP formulation for a problem and then using a fast ILP solver can sometimes yield
fast solutions more easily than formulating a separate algorithm for that problem.

For TSP, if additional constraints are present in a variation, we can adapt an existing TSP ILP
formulation. An easily expandable ILP formulation is the Dantzig–Fulkerson–Johnson formulation
(for complete TSP with positive edge lengths and no self-loops) [18]:

min

n∑
i=1

n∑
j 6=i,j=1

cijxij :

xij ∈ {0, 1};
n∑

i=1,i6=j
xij = 1 j = 1, . . . n;

n∑
j=1,j 6=i

xij = 1 i = 1, . . . n;

∑
i∈Q

∑
j 6=i,j∈Q

xij ≤ |Q| − 1 ∀Q ( {1, . . . , n}, |Q| ≥ 2

The cutting-plane method for TSP is a method of iteratively refining a partial solution (such
as probabilities over edges), by initializing an empty partial solution and ILP formulation with no
(or incomplete) constraints, and repeating the procedure:

• find patterns in the partial solution that violate TSP requirements (such as nodes with sum
of probabilities of incident edges greater than 2, or pairs of unconnected nodes) and add
these violations to the LP formulation as individual constraints, called cuts,

• run the formulation through an LP solver and update the partial tour based on the given
LP solution,

until no more violations are present.

2.1.3 Beam search

Definition

Beam search is a technique that can be used to find a tour based on a given probability distribution
over all directed edges, denoting the likelihood that the edge’s second endpoint should follow its
first endpoint in the final tour. This technique is shown in Figure 2.2. This is useful, because it
may be applied to translate the output of another preceding step, for instance a machine learning
model, to a concrete tour. The resulting solution is not necessarily optimal.

It is an extension of greedy search, which constructs a solution tour τ by iteratively adding
nodes to the tour:

1. Start with an empty partial tour τ = ()

2. Choose a node j ∈ V \ τ and append it to τ

3. If |τ | < n, go to Step 2, otherwise return π := τ

Hybrid Metaheuristics for the Travelling Salesman Problem 5
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We can choose the node j to add based on the previously added node i = τ (|τ |). To do so, first
we choose a node j1 ∈ V in the first iteration. Then we define a function L ∈ V ×V → R so that in
each iteration we choose the next node as the one with the lowest value: j = argminj′∈V \πL(i, j′).

Rather than constructing a single partial tour, as done by the greedy approach, beam search
iteratively adds nodes to at most w (the beam width) partial tours:

1. For some initial beam width 1 ≤ w1 ≤ w, choose an initial node jb for each b = 1, . . . , w1,
and create a partial tour set B = {τb | b = 1, . . . , w1}, τb = (j1,b)

2. Create a partial tour set B′ = ∅

3. For each partial tour τb ∈ B:

(a) Choose a set of potential next nodes Jb ⊆ V \ τb
(there must be at least one non-empty Jb)

(b) For each potential next node jb ∈ Jb, add the resulting partial tour τb ++ (jb) to B′

4. Set B to a subset of B′, choosing at most w tours from B′

5. If the partial tours in B (which all have the same length) do no have length n, go to Step 2

6. Otherwise, return the tour with minimal length π = argminτb∈Bl(τb)

Which partial tours to keep in each step is determined by minimizing the sum of the values L of
chosen edges along each partial tour. The most basic choice of L(i, j) = cij minimizes the tour
length at each step.

(a) The edge probabilities
as a heatmap (normalized
over all edges)

(b) w = 5, l(π) = 6.69 (c) w = 104, l(π) = 6.19

Figure 2.2: An instance of 2D-TSP with edge probabilities, and the tours constructed by beam
search.

In beam search, we often wish to evaluate a probability that denotes the likelihood of a given
partial tour being the most desired out of all the possible partial tours starting at the same initial
node. We can choose L so that there is a transformation from L to probabilities P (i, j) ∈ V ×J →
[0, 1], based on the set J of potential next nodes, using softmax on negative L:

P (i, j) =
e−L(i,j)∑

j′∈J
e−L(i,j′)

Which partial tours to keep in each step can then also be determined by maximizing the product
of the probabilities P of chosen edges along each partial tour. Because this product becomes very
small and is difficult to compute, we can instead maximize the sum of logits of these probabilities
(logit(p) = log( p

1−p )).

6 Hybrid Metaheuristics for the Travelling Salesman Problem
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The inverse of the logit function is the logistic function, and softmax is a generalization of
the logistic function to multiple dimensions. Therefore, to save on computation, the sum of L of
chosen edges along a partial tour is often minimized, with the conceptual goal of maximizing the
probability of that partial tour compared to other partial tours.

The time and space complexity of beam search for TSP is unlike other forms of beam search,
and depends, amongst others, on:

• the way τb for all beams are stored, and the time complexity of checking for some i ∈ V, τb ∈ B
whether i ∈ τb

• the size and method of computing for Jb (e.g. all nodes V \ τb, or only neighbors of the node
last added to τb in the case of a non-complete graph)

2.1.4 Local search

In local search, changes are iteratively applied to a given initial tour. We will first define some
notation and note some properties of local search, and then discuss two relevant instances of local
search: k-opt and LKH.

In a step t ≥ 1 some edges Xt are removed from, and edges Yt are added to, the tour. The
pair Xt, Yt defines an edge swap or move, shown in Figure 2.3.

→

Figure 2.3: A local search move that removes edges X (blue, dashed) and adds edges Y (green,
dashed).

With πt the tour and Eπ,t the directed edges in the tour after t steps, we have

Eπ,t = Eπ,t−1 \Xt ∪ Yt.
Since |Eπ,t−1| = |Eπ,t| = n, it must hold that |Xt| = |Yt|. For some cases of local search, the size
of the edge swap (|Xt|) can be much smaller than n. Local search algorithms can have difficulties
when large edge swaps are required to lower the tour length [19].

A potential next solution (the current tour with a potential move applied) is known as a
neighbor solution. The set of those neighbor solutions is called the solution neighborhood. The
potential moves define the search space: which neighbor solutions there are for the current tour.
The size of the solution neighborhood may be independent of n, and evaluated in a running time
independent of n.

Local search is a form of metaheuristic, a type of algorithm with the goal of efficiently exploring
the search space to find a high-quality solution. While there are a wide variety of metaheuristics
ranging from simple to complex, for the purposes of this thesis a metaheuristic is the algorithm
that guides the solution search process to a good solution, by making calls to subprocedures called
heuristics. The metaheuristic algorithm defines how the search process is continued based on the
output from the heuristic. The heuristic has a specific problem it solves or question it answers,
with the output being potentially suboptimal, or even without a known correct answer or objective
measure for correctness. For instance, useful heuristics for TSP are

Hybrid Metaheuristics for the Travelling Salesman Problem 7
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• ”What is the probability this edge is in the optimal tour?”,

• ”Which next node should we add to this partial tour?”, or

• ”Which edges can we remove from the graph without affecting the optimal tour length too
much?”

Which move to apply may be based on a different criterion than minimizing the resulting tour
length.

If l(πt) < l(πt−1) − ε (with ε > 0) at all t, the algorithm terminates. Some local search al-
gorithms do not fulfill this property, and some do not terminate. The algorithm may also be
terminated after a step by another condition, for instance if t ≥ tmax for some tmax ≥ 0, or after
a certain amount of elapsed wall-clock time.

Not every move is valid: there exist Xt, Yt so that πt is not connected (often, this means the
move breaks the tour into multiple cycles). Making sure a move is valid can cost O(n) time, which
may be the bottleneck in computing the next move.

k-opt

Local search with moves that change up to k edges of the solution is referred to as k-opt.
The most basic instance of k-opt iterates over every possible subset of k edges in the tour, and

replaces these edges with the choice of k edges that minimizes the resulting tour length (potentially
the original edges if there is no shorter alternative choice). Either a set number of iterations over
all possible subsets is performed, or the procedure is repeated until no more improvement moves
can be found.

For symmetric TSP, storing the direction of each edge in the tour, based on the arbitrary dir-
ection of the tour as a whole, helps in determining the valid k-opt moves for a given set of k
edges. For example, in the case of 2-opt, there are 3 possible undirected configurations of the
chosen edges: the current configuration, an alternative valid configuration and an alternative in-
valid configuration. We can immediately determine the alternative valid configuration if we know
the direction in the tour of both existing edges, as shown in Figure 2.4.

→

(a) The original configuration (left) and the valid alternative (right). The edges in the right-hand outer
chain are consequently reversed (blue).

(b) The invalid alternative.

Figure 2.4: A 2-opt move.

Since the number of moves performed is at most the number of moves considered, it is more
efficient to update the directions of tour edges after a move than determine them each step.
Updating the directions of the tour edges after a move takes at most O(n) time. While alternatives

8 Hybrid Metaheuristics for the Travelling Salesman Problem



CHAPTER 2. BACKGROUND

exist, that for instance take amortized O(log(n)) time, they are not necessarily faster in practice
than O(n) methods until n > 104 [20].

Lin-Kernighan heuristic

The Lin–Kernighan heuristic (LKH ) [7], rather than fixing k, constructs sets X = {x1, ...xk} and
Y = {y1, ..., yk} element by element.

Since we know that if x1 is removed from the tour, both endpoints of x1 = (t1, t2) need some
edge y ∈ Y incident to them, we can keep adding edges to X and Y in the following fashion:

• Determine x1 = (t1, t2)

• Choose some t3 and take y1 = (t2, t3)

• Choose some t4 and take x2 = (t3, t4)

• And so on...

• Take yk = (t2k, t1)

y3

y2

y1

x3
x2

x1

→
y3

y2

y1

x3
x2

x1

Figure 2.5: An illustration of a 3-opt move constructed by LKH.

This way, LKH constructs a sequential k-opt move, a k-opt move that can also be performed
by making a sequence of 2-opt moves. The number of changes (k) in each LKH move may differ.
An LKH move with k = 3 is illustrated in Figure 2.5.

Two important guiding but flexible principles to make sure we end up with a good and valid
move are:

• Feasibility criterion

After choosing some xi = (t2i−1, t2i), choosing to finish constructing the move by taking
yi = (t2i, t1) should yield a valid move

• Gain criterion

The partial sum of the decreases in tour length (gains, g) up to each k′ ≤ k should be
positive:

k′∑
i=1

g(yi)− g(xi) > 0

LKH offers several major advantages, amongst others:

• It has few local minima because, while each step must provide an improvement on the tour,
individual additions to X,Y are not required to provide an improvement; only the partial
sum of the decrease in tour length must be positive. This means improvements over the
whole that require pairs of xi, yi that would increase the tour length can also be found.
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• Because it combines many k-opt moves into one tour update, and therefore many edges
are removed and added in one tour update, updating the tour edge directions happens less
frequently.

• There is much flexibility for heuristic methods, such as determining which next ti to pick,
choosing to backtrack, including non-sequential k-opt moves (which temporarily breaks the
feasibility criterion), and more. Many of such methods were proposed in follow-up research.

Some powerful extensions have been proposed and implemented. A common important prac-
tical improvement is constructing large X,Y quickly by rather than conceptually using consecutive
2-opt moves, using consecutive k-opt moves for small k such as 5.

The particularly powerful implementations simply named ”LKH”, ”LKH-2” and the more
generalized ”LKH-3” by K. Helsgaun [21, 22, 23] have, as of January 2021, exactly solved the
largest nontrivial instance that has been solved to optimality, an instance with n = 109399.
Additionally, they have produced optimal solutions for all instances for which an optimal solution
is known.

An implementation of the extension Chained Lin-Kernighan [24] is available as part of Con-
corde [15] under the name Linkern. Unless otherwise mentioned, we evaluate LKH by using this
implementation, which we will simply refer to as LKH.

2.2 Machine learning

In recent years, machine learning (ML) has lead to significant breakthroughs in the fields of
computer vision, natural language processing and more. Most state-of-the-art results were achieved
using deep learning : a class of machine learning using multiple layers, that extract information
progressively going from low-level features to higher-level features.

The use of the backpropagation algorithm [25] allows for a wide variety of differentiable ML
models, in deep learning typically called (neural) networks. We will first introduce some general
concepts and notation, and describe some common components of neural networks such as fully-
connected layers. Next, we describe the most relevant classes of network, notably convolutional
neural networks and recurrent neural networks.

Finally, we will discuss how these types of networks have been adapted to work with graphs.
The resulting models are of interest for applying deep learning to combinatorial optimization
problems that involve graphs, such as TSP.

2.2.1 General concepts

A deep learning model Mθ is parametrized by some vector θ. We define a differentiable loss
function L(ŷ) denoting the error of the model output ŷ = Mθ(x) for some input x. We wish to
minimize the loss L. This loss can be differentiated with respect to the model parameters θ to get
the gradients ∂L

∂θ .
We can then iteratively update the parameters θ using gradient descent:

θ := θ − α · ∂L(Mθ(x))

∂θ

with a chosen learning rate α.

To make use of parallel computation, deep learning operates on tensors. This means that, where
possible, all operations should be vectorized. Tensors are 0-indexed in implementation, but in
mathematical notation we will use 1-indexing, as is standard practice in linear algebra.

Some common vectorized operations are:

• Reduction, such as

sum:
∑((

2, 3, 4,−1
))

= 8
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max : max
((

2, 3, 4,−1
))

= 4

argmax : argmax
((

2, 3, 4,−1
))

= 3

• element-wise multiplication:
(
2, 3, 4,−1

)
◦
(
3, 5, 0, 1

)
=
(
6, 15, 0,−1

)
• matrix multiplication:

(
3 2 4

)
×

 0
−1
2

 =

0 −3 6
0 −2 4
0 −4 8


Also written shorthand: Wx = W × x

• concatenation:
(
2, 3, 4

)
‖
(
3, 5, 0

)
=
(
2, 3, 4, 3, 5, 0

)
• index along other tensor : a =

(
2, 3, 4,−1

)
, i =

(
4, 1, 2, 2, 1

)
⇒ a[i] =

(
−1, 2, 3, 3, 2

)
The model input is typically a tensor x with the size of the first dimension being the number

of individual samples. Such input is called a (mini-)batch and the number of samples ((test)
cases) in a mini-batch the batch size. Using gradient descent with mini-batches, called stochastic
gradient descent [26, 27], allows for parallel computation, more stable training and the possibility
of normalizing values with respect to the batch. Note that mathematical formulas for model
operations usually do not account for this first dimension in the tensor.

Fully-connected layers

The most basic building block of most neural networks is the fully-connected layer, also called linear
layer or dense layer. A linear layer, for each element of the output, takes a linear combination
of the entire input and applies a nonlinear activation function σ to the result. The coefficients
of the linear combinations are learnable parameters. The nonlinearity of the activation function
allows the network, by changing the coefficients, to compute nontrivial results [28] (since without
nonlinearity, sequentially applied linear combinations are always equivalent to just one linear
combination). Basic neural networks with only linear layers, called multilayer perceptrons, are
already able to efficiently learn complex relations.

Formally, a linear layer, for some given input vector x of length m, returns an output vector y
of length n, where

y = σ(Wx+ b)

with W an n×m learnable weight matrix, b a learnable bias vector of length n, and σ a nonlinear
activation function. For ease of notation, we can write linθ(x) = σ(Wθx + bθ), so that linθ is
parametrized by Wθ, bθ.

Figure 2.6 illustrates how W, b are applied by the layer.
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x1

x2

x3

bθ

bξ

y1

y2

Wθ

Wξ

Figure 2.6: Two sequential linear layers y = linξ(linθ(x)). The activation functions are not
visualized.

Common choices of activation function (shown in Figure 2.7) include

• the logistic function, also simply called sigmoid function in this context:

S(x) =
1

1 + e−x
=

ex

ex + 1

• the hyperbolic tangent function tanh(x)

• the Rectified Linear Unit [29, 30] (ReLU ):

ReLU(x) =

{
x if x > 0,

0 otherwise.

• Leaky ReLU [31], which allows a small gradient for negative inputs:

LeakyReLU(x) =

{
x if x > 0,

0.01x otherwise.
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−1

4

−10 10
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−1

4

Sigmoid tanh ReLU Leaky ReLU

Figure 2.7: Nonlinear functions commonly used as activation functions: the constrained nature of
sigmoid and tanh versus the linearity for positive inputs of ReLU and Leaky ReLU can be clearly
observed.

The sigmoid activation function always returns a value in the range (0, 1), making it useful for
classification. Similarly tanh always returns a value in the range (−1, 1), and is therefore ideal to
return a multiplicative factor before addition/subtraction (v := v + tanh(a) · b).

However, both sigmoid and tanh suffer from the vanishing gradient problem: where back-
propagated gradients become so small, that either learning by gradient descent drastically slows
down, or the floating-point precision is not enough to store their values. For that reason, the most
commonly used activation functions in the intermediate layers of a network are ReLU and Leaky
ReLU, which do not suffer from the same problem.

Loss functions

In supervised learning, we train the model on pairs of input and desired output x, y by iteratively
feeding in the input and comparing the model output to the desired output. We use a loss function
L(ŷ, y) that becomes lower if ŷ is more similar to y. Common choices of loss function are:

• Mean squared error (MSE ) takes the mean of the squares of the difference for each of the
N features in the output:

MSE(ŷ, y) =
1

N

N∑
i=1

(yi − ŷi)2

• Logistic loss, also called Cross-entropy loss (CE ) is used if the model output features are
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probabilities and the desired output features are either 0 or 1:

CE(ŷ, y) = − 1

N

N∑
i=1

yi log ŷi + (1− yi) log(1− ŷi)

Conversely, unsupervised learning attempts to learn to perform a task without pairs of inputs
and target outputs.

Performance, bias and variance

Simplified for relevance to the context of supervised learning, the bias is the error between the
computed solution and the target solution on samples in the training dataset, and the variance
is the error between the computed solution and the target solution on samples in an evaluation
dataset.

In other words, higher bias means the model performance, i.e. the solution quality, on the
training dataset decreases: the model is not learning to infer the correct relations when being
trained (it is underfitting). For problems for which good general model architectures are known,
such as for computer vision or natural language processing, bias is often reduced by increasing the
model size.

Higher variance means the model performance on the evaluation dataset decreases: the model
is not learning to infer the correct relations that apply to the data outside the training set: it
is overfitting to the training set. Usually, this means the network has learnt to infer relations
from noise in the training set, rather than only the relevant features. Under the assumption
that the training set has limited noise, variance can be reduced by decreasing the model size, or
regularizing the network through a wide variety of techniques, such as L2 loss [32], dropout [33]
or batch normalization [34]. These techniques often cause bias to increase in varying amounts,
thereby leading to a bias-variance tradeoff.

While any network architecture can be applied to any data that fits its input-output format, a
network architecture is regarded as being suitable for a specific class of data (problem) if it is able
to infer the relevant relations, which can be observed as low bias and low variance. For instance,
convolutional neural networks have a much better bias-variance tradeoff on image recognition
tasks, than do purely multilayer perceptrons.

Combinatorial optimization is slightly different than some other machine learning tasks, in
that there are unlimited test cases to use during training. The training set is naturally (but not
necessarily) a similar sampling of the same overarching unbounded dataset as the evaluation set.
However, there are many ways that variance can be introduced by the network overfitting: specific
features may be very rare, and therefore there exist definable sets of instances for which the model
performs poorly. When these sets have more occurrences in the intended target distribution than
in the distribution used to create the training dataset, this constitutes a quantifiable cause of
variance. Similar to machine learning on data sets for which an unlimited number of test cases is
not available, identifying the causes of the model giving poor performance on specific test cases
can help prevent poor performance on different unknown distributions of the data. For example,
for TSP, it is easy to generate an unlimited number of uniformly distributed sets of nodes, but
most practical use cases follow very different distributions, such as containing many tight clusters.
In this case, making the network performance more stable under greater variation in edge lengths
would improve the performance on those types of cases. Therefore, evaluation of machine learning
for combinatorial optimization on an evaluation set from the same distribution as the training
set will give the appearance of variance being equal to bias, assuming the model has converged
on the training set. This is not a result that is particularly meaningful. Instead, if a model is
trained on a generated training set, we can get a more meaningful indication of the performance
of the model by evaluating it on a standard benchmark dataset containing instances derived from
practical sources, such as maps of cities for TSP.
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Reinforcement learning

Combinatorial optimization and machine learning are two worlds that are challenging to combine.
Evaluating all of a set of discrete choices can lead to state explosion, while not doing so limits the
scenarios for which gradients are produced. Many combinatorial optimization problems can be
expressed as an environment in which actions are taken. For this type of problem, reinforcement
learning [35, 36] (RL) is commonly used. With reinforcement learning, a model can be trained to
take actions, and be trained on sequences of such actions rather than individual actions. This has
lead to many state-of-the-art results in problems for which making a purely supervised learning
model is difficult. Particularly, games such as Go, which can be represented as a very hard com-
binatorial optimization problem, have been learned to be played by an ML agent successfully [37,
38].

2.2.2 Convolutional neural networks

Convolutional neural networks [29] (CNN s) apply to d-dimensional tensors, typically 2-dimensional
images, the following core operations, shown in Figure 2.9:

• Convolution

The convolution operation (denoted by ∗), illustrated in Figure 2.8, takes the sum of an
element-wise multiplication of a learnable parametrized convolution kernel to each equally
sized subtensor of the tensor as whole. It acts as a sliding window over the original tensor,
generating a new tensor with the resulting values at each position of the sliding window.
After a convolution operation, an activation function is normally applied. Aside from the
kernel, convolution typically has an additional bias parameter.
Convolution is often interpreted as applying a type of generalized mask: detecting certain
patterns in the input. Convolution is used to both recognize low-level features from input
and higher-level features from lower-level features.

Figure 2.8: Application of the convolution operation (without a bias). When the kernel is applied
to the top-left 3× 3 submatrix of the input, it yields the value 13.

• Pooling

The pooling operation [29] partitions the input into subtensors and aggregates the values
of each subtensor together, thereby generating a new tensor with a size that is scaled with
respect to the original. Pooling is often interpreted as quick downscaling after feature detec-
tion, storing the features detected in a larger area together. For instance, non-parametrized
max-pooling [39] takes the maximum value of each subtensor, so if the value indicates the
likelihood of some condition at that position, max-pooling will keep the highest found like-
lihood in the subtensor. Pooling is used to quickly downscale (convolutions downscale very
little and downscaling with convolutions leads to a very deep network).

• Fully-connected layers
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Any d-dimensional tensor can be unrolled into a 1-dimensional tensor (also called flattening),
after which we may apply fully-connected layers. These fully-connected layers combine the
features that were computed over the entire input (e.g. an image). Fully-connected layers
are typically used as the last few layers in a CNN, as a step between convolutions and the
final output layer (e.g. classification).

Figure 2.9: The layout of a typical CNN architecture: convolution and pooling layers, followed by
a flattening of the features and a number of fully-connected layers.

2.2.3 Recurrent neural networks

Recurrent neural networks [40] (RNN s) are networks that can input and/or output sequences
of data, by iteratively applying the same parametrized network component over each token in a
sequence, and in each iteration returning an output token and a hidden memory state for the
next iteration (shown in Figure 2.10). While popular in natural language processing where text
is a sequence of tokens, recurrent neural networks can be used in any scenario where there are
sequences of variable length, even creating images step-by-step [41]. They are designed to be able
to carry the backpropagated gradients across many iterations without vanishing gradients.

Figure 2.10: A recurrent neural network from two perspectives. Left: from a network architecture
perspective, having a sequence as input and output. Right: from a computational perspective,
showing the flow of data in the network over time.

The most commonly used types of RNN architecture are gated recurrent unit [42] (GRU )
and long short-term memory [43] (LSTM ). These use gates to control the actions taken in each
iteration, such as forgetting the memory cell state, that by nature of their purpose take values in
the ranges [0, 1] and [−1, 1]. For this reason, the activation functions used within are sigmoid and
tanh.

To get a non-sequence output, we can simply take the output from the last iteration. To
generate a sequence from a non-sequence input, we can simply feed the same input token every
iteration.
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2.2.4 Graph neural networks

Techniques for applying machine learning directly to graphs have been in development for a number
of years. The most common used architecture is the graph neural network [44] (GNN ), and its
variants of graph convolutional networks, recurrent graph neural networks and graph attention
networks. We will explain each of these, using the graph convolutional network as a basis for
recurrent graph neural networks and graph attention networks.

Graph convolutional networks

Graph convolutional networks (GCN s) operate on graphs. There are different ways to apply
convolution to graphs, two of them being spatial [45] and spectral [46]. When we mention graph
convolution, we typically refer to the spatial variant.

Graph convolution can be interpreted as a message passing paradigm [44, 47]: where each node
passes a message to each of its neighbors, and each node then aggregates the received messages,
combines it with its previous state, and thereby determines its new state. This is illustrated in
Figure 2.11. The outgoing messages for a node may be all the same, or different depending on the
destination node.

Figure 2.11: A graph convolution: each new node state is determined by aggregating values
received from its neighborhood, as well as the previous node state.

Graph convolutions are applied to the node states and message, which usually take the form
of hidden vector embeddings. As an architectural component, graph convolution networks often
serve one of the two following purposes:

• Compute an embedding for the entire graph
A sequence of graph convolutions are applied, resulting in each node containing an embedding
encoding its neighborhood to some distance. Then, all node embeddings are aggregated
(with a reduction such as sum or max, or in some architectures concatenation) to one node
embedding. This aggregated embedding is then further processed, for example with a series
of fully-connected layers. The final output is an embedding of the entire graph, typically of
fixed size. This architecture is illustrated in Figure 2.12.
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Figure 2.12: The base layout for a GCN that computes a graph embedding.

• Compute an embedding for each node
A sequence of graph convolutions are applied, resulting in each node containing an embedding
encoding its neighborhood to some distance. This gives a graph output, and thus a GCN can
be used as an architectural component to infer information about each node’s surroundings.
This architecture is illustrated in Figure 2.13.

Figure 2.13: The base layout for a GCN that computes node embeddings.

Apart from storing embeddings in nodes, we can also store embeddings in edges. These em-
beddings can be used to compute the messages used in the message passing paradigm [47]. An
edge embedding can also be last-minute computed as a function from its endpoint embeddings
when it is needed.

Additionally, graph embeddings can be computed in each step and used as input in the next
step (functioning similar to a global node connected to all nodes). This makes it possible to
compute both local and global features at the same time [48].

Recurrent graph networks

Gated graph sequence neural networks [49] were proposed as a method for graph-structured inputs
as an alternative to problems where otherwise sequence-based models as LSTM could be applied.
For simplicity, we shall refer to them as recurrent graph networks. These networks, rather than
have a number of layers, each with their own parameters (such as weight matrices that are applied
to the old state and aggregated messages, or weight matrices that are used to compute the message
to be sent), have a parametrized layer that is iteratively applied. This layer may for instance apply
an LSTM to the old state and aggregated messages instead.

This means these networks have far fewer parameters when used with many iterations com-
pared to a CNN with many layers. On top of that, they inherit the property of recurrent neural
architectures of being able to pass gradients back across many iterations. Because the number of
iterations need not be set beforehand, this also lends the network to run iterations until a certain
condition is met, which can make the number of iterations applied different for, and depending
on, each input. This is done in NeuroSAT [50], an ML-based SAT solver.
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Graph attention networks

A graph attention network [51] (GAT ) aggregates the values from a node’s neighborhood using
attention [52]. Attention first computes an attention score vector over the inputs (in this case, the
neighborhood node messages) and then uses softmax to turn these attention scores into attention
values that sum to 1: these than act as weights for summing the input. There are different methods
for determining the attention scores [53], with notable being dot attention, which is linear in the
size of the embeddings but not parametrized, and general attention and concat attention, which
use a parametrized weight matrix.

While originally introduced for neural machine translation, attention has lead to state-of-the-
art results across many disciplines. Some papers have reported better results from graph attention
than regular convolution, including the original paper introducing the concept [51].

Attention can also be used to aggregate the node embeddings into a single graph embedding.
Joshi et al. [54] compared such aggregation functions and found that using a transformer [55] (an
attention-based mechanism) as aggregation does not outperform simple mean and max reduction
(evaluated on n ≤ 200).

An additional use of attention is a pointer network [56], which, unlike regular attention which
creates an attention distribution that sums to 1 over a fixed number of elements, is also able to
create an attention distribution for a variable number of elements. This means the output of a
pointer network could denote a choice out of a node’s neighborhood, or out of all the edges in a
graph.
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Related work

Attempts to solve TSP using deep learning have started only quite recently: nearly all papers
on the topic are from the last 4 years. We will first discuss interesting work regarding hybrid
metaheuristics for combinatorial optimization in general. Next, we discuss the current state of
research in machine learning for TSP, which includes end-to-end constructive approaches and two
hybrid metaheuristic approaches.

3.1 Hybrid metaheuristics for combinatorial optimization

Reinforcement learning is a technique commonly used when applying machine learning to combin-
atorial optimization, because it allows for model formulations that can be trained to take actions
in a changing environment, which fits the discrete nature of combinatorial optimization. The
resulting algorithm is often an overarching algorithm, such as tree search, that bases its actions,
such as expanding a node, on some ML-based heuristic. An example of this is AlphaGo [37].

This technique is also described by Bengio et al. [57] when discussing various generic techniques
for machine learning for combinatorial optimization, including branch and bound and tree search
where a branching policy is learned. Additionally, the paper specifically describes solving combin-
atorial optimization using an overarching algorithm making calls to an ML-based subprocedure,
making the definition even more general than the concept of a metaheuristic. They note that
heuristics can be expected to need to be run often, but this will take up more running time.

With a growing body of research on solving combinatorial optimization problems with machine
learning, solutions that are intended to work as an independent algorithm can be adapted to
become useful as heuristics in existing algorithms. The NeuroSAT [50] architecture, designed
to solve SAT, was adapted to guide existing high-performance SAT solvers, and increased their
performance [58].

3.2 Machine learning approaches to TSP

Constructive approaches

Dai et al. [59] propose learning the construction of a tour, similar to greedy search, but replacing
the greedy heuristic with an ML-based one. For this, they use graph neural networks. It forms
the basis for the idea of a constructive approach: where a tour is constructed element by element.

One can either make a call to an ML model each time a new node is added to the tour, or can
make a single call to a model that produces a probability distribution over the edges that can be
decoded using greedy search or beam search. The first approach leads to a metaheuristic and may
benefit from reinforcement learning. The second approach is not a metaheuristic and the model
can be trained end-to-end.

Constructive models include:
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• Bello et al., 2017 [60]: RNN to generate tour sequences (pointer network, reinforcement
learning)

• Deudon et al., 2018 [61]: attention to encode and decode a set of cities (pointer network,
reinforcement learning)

• Kool et al., 2019 [62]: (equivalent to) GAT (reinforcement learning)

• Joshi et al., 2019 [63]: GCN, beam search decoding

Considering these constructive approaches that use a single call to an ML model as end-to-
end solutions, Joshi et al., 2020 [54] compare different hyperparameters and architectural choices
within these approaches to TSP, notably with GCN. They come to the conclusion that a significant
rethinking of the entire solution design pipeline, from network layers and learning paradigms to
evaluation protocols, is necessary to solve TSP for larger graph sizes.

Scaling solutions

In 2020, Fu et al. [64] propose a technique to train a GCN architecture on a small TSP instance,
and then use the trained model to solve large instances of TSP, by running the model on subgraphs,
and merging the edge probability heatmaps for the subgraphs produced by the model.

Guided dynamic programming

In 2021, Kool et al. [65], based on the GCN introduced by Joshi et al. [63], guides a dynamic
programming solution to TSP by scoring the partial solutions using the heatmap returned by the
GCN model.

Improvement heuristics

Wu et al. [66] introduce the concept of using a reinforcement learning policy as improvement
heuristic. They evaluate three pairwise moves on TSP: 2-opt, node swap (swapping 2 nodes in the
tour, equivalent to two particular 2-opt moves) and relocate [67] (moving one node to a different
position in the tour). They briefly mentioned they found 2-opt to perform the best. The policy
network uses attention.

In their 2020 paper called Learning 2-opt Heuristics for the Traveling Salesman Problem via
Deep Reinforcement Learning, Da Costa et al. [9] introduce a reinforcement learning algorithm
that proposes 2-opt moves by choosing nodes in a way similar to pointer networks. Their approach
has various advantages, including

• achieving better performance than constructive approaches in most cases,

• being more easily applicable to different sizes of graphs, even when different from the training
data,

• being adaptable to k-opt, as it is based on sequentially selecting nodes for actions.

This thesis builds strongly on the paper by Da Costa et al., which at the time provided state-of-
the-art results in improvement heuristics for TSP.

Another type of hybrid heuristic solution is proposed by Zheng et al. [68], who do not use a
heuristic to propose improvements directly, but instead use the Lin-Kernighan heuristic to propose
improvements, and within LKH, use reinforcement learning to guide it.
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Creating a hybrid metaheuristic
with ML

In hybrid metaheuristics using machine learning, we consider the case where a metaheuristic is
guided by the information obtained from a ML heuristic. This means we define a higher-level
procedure that attempts to find a solution to the problem, that in doing this makes calls to the
ML heuristic model.

In this chapter, we explore the step-by-step process of creating a hybrid metaheuristic for
TSP. These steps are not prescriptive or generally applicable, but we attempt to mention the
notions that guided us. We break down steps we encounter, then provide our response to these,
and elaborate on them. Our reasoning is primarily based on our situation, and carries with it
constraints and consequences. While we encounter these steps specifically in creating a hybrid
local search metaheuristic for TSP, we will attempt to reason from a perspective of creating a
hybrid metaheuristic for combinatorial optimization. After considering each step, we determine
interesting aspects, and from these observations derive concrete ideas that lead us to construct
and evaluate the hybrid metaheuristic approach proposed in this thesis.

First, we provide a motivation for hybrid metaheuristics by listing a number of potential
advantages. Next, we define the relation between the metaheuristic and the heuristic: specifically
the conditions on the input and output of the heuristic. On the basis of these considerations,
we describe and motivate a specific interest in constraining the input and output to induced
subgraphs. In the pursuit of the creation of a hybrid metaheuristic, we then consider strategies for
contracting or expanding the scope of an existing heuristic within a metaheuristic. This leads us
to the general notion of TSP with mandatory edges, which we will formally define in Chapter 5.

4.1 Motivation

There are various reasons for the use of hybrid metaheuristics, specifically for the use of ML-based
heuristics within algorithms. Replacing an existing algorithm’s already heuristic subprocedure
with an ML model can provide a number of advantages:

• Better performance: If the current heuristic is not optimal, we may be able to get a model
that gives better performance.

• Shorter running time: The time complexity of models is usually relatively small, and most
ML models have a very predictable computation graph size, which can help in ensuring the
running time is predictable and sufficiently bounded. Especially if an exact algorithm or
very high-quality solution is known that runs in a high running time or high asymptotic
running time, using ML can be a good tool to get reasonable performance based on any
pre-chosen running time.
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• Highly adaptable: The model can be easily retrained and placed in another context en-
tirely, with a new parametrization automatically learned for the characteristics of the data
in that context. This means we can specialize it for a new distribution of data, or use it
within a modified metaheuristic, even if the overarching problem solved is different.

• Saving development time: With a growing body of knowledge about applying machine
learning to combinatorial optimization come opportunities for utilizing machine learning in
a way that saves on development time, by simply outsourcing some of the algorithmic work
to the ML models (usually sacrificing mathematical guarantees and insights).

Additionally, an ML model could just as easily replace a subprocedure for which we know an
exact solution rather than a heuristic one (either we have an exact algorithm, or know that such
an algorithm exists even if we have not created it yet). This carries the same potential advantages
apart from better performance. An ML model can even replace a subprocedure that solves a task
for which we do not have any solutions at all, using completely unsupervised techniques.

4.2 Relation between the metaheuristic and heuristic

The first step of creating a metaheuristic is defining the role of the heuristic: the heuristic serves a
specific function within the metaheuristic. Based on this function, we can derive the requirements
for the input and output. After we have determined the input and output to meet said minimum
requirements and desired properties, we can then think about the inner workings of the heuristic,
specifically the neural network architecture, without requiring any changes in the rest of the
metaheuristic.

The most simple form of heuristic is one that answers only one type of question and has
no persistent memory: it is given an input, processes it, and returns an output, and thereby
terminates. For instance, a heuristic that chooses two nodes to swap in the tour can be made to
have no persistent memory: it can simply be given a matrix of edge lengths as input, and output
two integers representing the indices of the chosen nodes.

More complex usage of the heuristic within the metaheuristic is possible, but we wish to think
about what matters in defining a basic single-call heuristic without considering all possible more
complex cases. Therefore, we abstract away the possibilities of the heuristic having memory and
the heuristic answering multiple types of questions:

• A heuristic may have memory and answer multiple queries over time: a heuristic choosing
nodes to swap may benefit in terms of performance and running time from having access to
the information inferred in the last call, because most of the graph will still be the same.
We can abstract this scenario away by interpreting the previous model state as part of the
input.

• A heuristic may also answer multiple different questions used (and possibly stored) in dif-
ferent parts of the overarching metaheuristic. For instance, a heuristic that simultaneously
chooses nodes to swap, as well as predicts the expected final optimality gap that will be
reached: which can be used to terminate the metaheuristic at a specific expected future
performance-time tradeoff. We can abstract this scenario away by considering the call to
the heuristic independently for each output.

In the following sections, we define what creating a heuristic from an ML model means for
the input contract between the metaheuristic and heuristic, and then do the same for the output
contract. This helps us to decide if a specific possibility for a heuristic, i.e. a specific role within
a metaheuristic, is suitable for creating a ML-based metaheuristic. Simultaneously, we derive
specific classes of suitable input and output, that lead us to develop our hybrid metaheuristic.
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4.3 Input

Between the metaheuristic and the heuristic lies an input contract: this specifies the input the
metaheuristic will provide to the heuristic. We will first introduce requirements and desired prop-
erties on the input contract in a progression that follows our order of consideration in creating a
hybrid metaheuristic. Then, from this, we derive the concept of heuristics that use as input an
induced subgraph containing information about the tour, and motivate its use.

The first condition to consider, is that the input must be in a format that can be used as
input to an ML model. Machine learning mostly operates on tensors of floating-point numbers.
Typical algorithmic data is not stored in such a form, but rather in the form of lists, sets, other
more complex data structures chosen for running time guarantees, and references (for example
indexing nodes by integers). This means that often we must apply a transformation of the data.
If it is exceedingly hard to transform the data for the heuristic into a format that an ML model
can use, a different delimitation between metaheuristic and heuristic should be considered. This
is relative: a graph may have been judged as difficult to express in tensor form 10 years ago, but
with the advent of graph neural networks this has become relatively trivial. Expressing a set of
words in tensor form is not difficult using an autoencoder [69] and a sufficient corpus, but can
be nearly impossible without a known corpus or list that encompasses the potentially occurring
words.

Knowing that the input must be translatable to a format that can be used in an ML model, we
decide which input to use. The metaheuristic has some state at the time of the call to the heuristic,
and the input will be a subset of this state. The input must have enough information to
derive the desired answer. If the answer does not need to be optimal, the input must have
enough information to be able to derive a qualitatively sufficient answer. This is easily satisfied
for existing subprocedures for which we can define a set of information beforehand that is used in
this subprocedure and therefore certainly sufficient to answer the question. For example, we know
that a distance matrix for a graph is sufficient to judge all potential 2-opt moves, and with enough
exploration of the state space, judge all potential sequences of 2-opt moves. Even though we may
not immediately have an efficient approach (the first idea would be to loop over all 2-opt moves),
we know that we can answer the question of finding the 2-opt move with the greatest decrease in
tour length using only this input, and this is sufficient. Alternatively, to find the best k-opt move
for k given edges, we merely need the distances between all their endpoints. It may be useful to
consider if alternative inputs are known to make it easier to answer the question, but we should
assume that once the question can be answered given the chosen input, we can train an ML model
for it. The assumption of using machine learning, after all, is that we can automatically obtain a
parametrization of a defined neural network to perform a given task. Existing known heuristics
that are not optimal, such as the choice of the next node in greedy search, can indicate a lower
bound for the potential performance achievable by an ML-based heuristic if provided with the
same input (for instance, in the case of greedy search, the distances to the neighbors).

With the input sufficient to solve the problem, we could simply choose to input all parts of
the metaheuristic state that we can translate to tensor form. However, to lower time and space
constraints and prevent overfitting, we desire, but not require, that the input must be as small
as possible. We can apply this as an afterthought once we have established an opportunity for
a heuristic: if we have a usable definition of the input, we can prune it.

While we can prune the input arbitrarily and simply lower or lose our expectations of the
potential performance, it helps to consider what information is important for the given question.
This way, we can reduce the input to the heuristic with the least loss to potential performance.
In other words, we desire that the input to the model encodes the information significant to the
problem. Pruning the input effectively is hard when it is known that the input is sufficient to
answer the question (because there is a known algorithm or heuristic solution with some specific
performance), but now knowing why (because you do not know how). In the case of AlphaGo [37],
which plays the tiled board game of Go, a heuristic chooses a number of tiles of interest, which
are then further evaluated by a second heuristic to get a desired output. In that case, it would be
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very hard to prune the tiles even more before the first heuristic, based on the significance to the
second heuristic: we know an effective pruning exists (namely the first heuristic), but we do not
understand precisely how it works.

At the same time, we tend to want to apply hybrid metaheuristics to precisely those cases where
we have a limited understanding of the underlying significant concepts. Therefore, we propose that
when defining a heuristic, we can instead aim to achieve that the input to the model encodes
the significant relationships in the data. For TSP, where the data consists of a graph and
a tour, this would typically include an encoding of edges and their lengths, and some encoding of
the tour, such as a sequence of node indices. While we may not know exactly what relationships
are important for what problem, we know that the general structure of the input should be so
that it retains details about the original structure that can be utilized by the model afterwards.
For example, especially in the case of large sparse graphs, it should be at least as easy for the ML
model to infer something from the representations of two nodes that share an edge, as to infer
something from the representations of two that do not. Concretely, in a GCN, nodes that share an
edge will pass information in a convolution step, meaning the model can infer features from their
representations, which in the case of GCN are their node embeddings. This would not be possible
if the edges were not provided. As a more general example, in image recognition, classifying an
image with shuffled pixels is much more challenging. The fact the pixels are correctly ordered
means we can use this encoding of their proximity relationship (for example with convolutions).

Encoding the tour is not trivial: encoding the tour as a sequence of the nodes (their indices or
some embeddings) to be fed into an RNN is imperfect because it does not explicitly encode the
fact that each node will occur exactly once or that the sequence is always of the same length as
the number of nodes. Alternatively, marking the next node in the tour for each node is imperfect
because while it does encode that each node has one unique successor, it does not encode the fact
that each node has a unique predecessor, or the fact the tour is one connected cycle.

Lastly, when we have defined an input definition and have a translation from its form in the
metaheuristic to its form in the heuristic, as well as considered whether it contains the right
information, we must consider that the ML model that performs the role of the heuristic must
be trained. With supervised learning, this means we should get many input samples for
this specific heuristic. Having or being able to generate a great number of test cases that are
valid input for the heuristic, especially if the distribution matches that of typical input instances
observed in an evaluation of the metaheuristic, is necessary to train the ML model successfully.
For instance, to train a model for a heuristic that chooses a next node for a partial tour, we can
generate sample graphs that already contain a partial tour with between 1 and n− 2 edges.

Heuristics on induced subgraphs

In the case of TSP, limiting the input to a useful subset of the state means we limit the input
to some part of the graph and the tour. A particularly well-defined choice of input is to choose
a particular set of nodes S and use as input the induced subgraph G[S] defined by these nodes
and all edges between them (for reference, denoted as E[S], so that G[S] = (S,E[S])). For any
heuristic that uses only information within a definable induced subgraph, we can determine some
minimal set S for which the induced subgraph G[S] contains the input to the heuristic. For
example, a k-opt move considers at most k edges to be removed, so the induced subgraph of the
considered edges’ endpoints is a minimal induced subgraph that covers the information used in
the k-opt heuristic. However, guaranteeing we do not propose k-opt moves that will break apart
the tour, we must also know about the tour. The information needed is not necessarily the entire
tour, but only which edges in the induced subgraph are part of the tour, and which nodes in the
induced subgraph are connected via a chain of tour edges outside of the induced subgraph.

We define an input specification, the induced subgraph with induced tour, of a subgraph defined
by some nodes S, which contains all edges E[S] between these nodes and marks for edges whether
they are part of the tour, and whether their two endpoints are connected via a chain of outer tour
edges.

For k-opt moves, we note that which edges within the subgraph are part of the tour is not
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necessary: the current edges are just one potential output, and can be removed entirely. In such
cases where we do not need to know which edges are currently in the tour, but do need to know
which edges represent outer edge chains, we call the subgraph an induced subgraph with induced
outer tour. The induced outer tour refers to the outer tour (the tour without those edges in the
subgraph) being encoded within the induced subgraph.

The definition of an induced subgraph that covers the necessary information for a heuristic
gives rise to a specific class of heuristics, namely those for which there is always an induced
subgraph with induced tour of at most k nodes that contains the input normally provided to
the heuristic. The input is determined by the metaheuristic, and we therefore can explicitly
provide the mechanism that determines this input (which we will have since we are creating the
metaheuristic). Therefore we can also certainly define a procedure that explicitly finds an induced
subgraph that contains the input normally provided to the heuristic. Because we can explicitly
define a way to describe the input to the heuristic as an induced subgraph merely defined by a set
of nodes S of size at most k, we call these heuristics explicitly input-bounded to k.

We can now see that heuristics that simply use as input an induced subgraph of size |S| = k
with induced tour, have as input a superset of the input of all heuristics explicitly input-bounded
to k, and therefore generalize over all such heuristics in terms of potential performance on the
same problem. For example, some operators such as relocate [67], which relocates the node to a
different position in the tour, can be performed on a subgraph of 5 nodes: the node to be moved,
its predecessor and successor in the tour, and two nodes in the tour between which the node to
be moved would be placed. Whether or not applying this relocation will decrease the tour length
requires only O(1) to determine, and considering all possible relocations in the graph requires only
O(n2), despite relocate being able to express some moves that cannot be expressed by a sequence
of 2-opt moves [70]. Rather than determine such operators concretely, we can observe that relocate
is contained within 5-opt. We then construct a metaheuristic that provides an induced subgraph
of size 5 with induced outer tour to a heuristic, that comprises an ML model with space and time
complexity O(k2). By applying the heuristic (n5 )2 times, we have constructed a metaheuristic with
time and running time complexity O(n2). In this way, we have successfully used the concept of
explicitly input-bounded heuristics to outsource the coming up with novel operators to machine
learning.

Considering explicitly input-bounded heuristics helps to fulfill the input contract requirements.
We can feed the input into an ML model (we know how to encode graphs for graph neural networks)
and we know it contains enough information to derive the desired answer. Finding the smallest
k to which a heuristic is explicitly input-bounded makes the input as small as possible. This
works best for heuristics that likely need most of the data within a subgraph, it works less well
for heuristics that use very specific information across a large subgraph (such as that operate on
long segments of the tour). The input to the model encodes at least some significant relationships
in the data by nature of using an induced subgraph that contains all edges present between any
nodes, and the information about the tour that is relevant to that subgraph. And finally, we can
obtain many input instances to train the neural network, since we can sample subgraphs from
generated larger graphs with tours.

We conclude that heuristics that use as input an induced subgraph of size k with induced tour
can generalize in potential performance over heuristics explicitly input-bounded to k, and can be
expected to fulfill our desired properties on the input contract. Therefore, we decide to investigate
these heuristics further.

4.4 Output

Conversely, between the heuristic and the metaheuristic lies an output contract: this specifies the
output the metaheuristic will receive from the heuristic. We will first introduce requirements and
desired properties on the output contract in a progression that follows our order of consideration
in creating a hybrid metaheuristic. Then, from this, we derive the concept of local search that
uses a heuristic to performs k-opt on induced subgraphs.
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Analogous to the input, the output must be in a format that can be returned by the ML
model. There are only limited existing strategies for ML models constructing data structures,
and creating such a procedure is not trivial. If the answer is complex or must fulfill discrete rules,
having post-processing happen after the model, so that the problem the model answers becomes
only a pre-solution to the actual question at hand, is almost certainly necessary. A tour is a
particularly complex data structure: there are many sets of requirements that each are valid and
complete descriptions of a tour, but none of these seem to particularly work well with machine
learning due to their difficult to encode strict constraints. For instance, requiring that the tour is
connected is particularly complex as this creates a very long-distance dependency. A sequence of
nodes can be output by an RNN and a pointer network, masking out choices that were already
made before. An other solution is the decoding of a tour from a probability distribution over
edges, using greedy or beam search. In these cases, it can be hard to predict whether choices
down the line will hurt performance, and when such failures happen, there is no clear pathway to
solve them. On the other hand, fortunately, for many common questions such as picking one out
of a set of provided choices or computing a number, the output being able to be returned by the
model is not an issue.

On top of that, for the output to be used to train the model, there must be a differentiable
loss function to evaluate the output. While at a minimum some loss function must be defined,
clearly it should return a qualitative indication of the output that leads the model to converge to
give outputs that are desired. The most basic way is using a loss function based on difference,
such as MSE or logistic loss, on an optimal output derived from evaluating the input with a
separate procedure. Similarity to the optimal output may not always indicate actual quality (for
example, for TSP the number of edges chosen that also appear in the optimal tour is not the same
as the actual quality of the solution - which is the tour length). This loss function must allow
for gradient descent to converge well. For example, if the model should output values between 0
and 1 as probabilities that must sum to 1, softmax or the logistic function must be used, rather
than for instance forcing the network to make the probabilities sum to 1 by some loss component
that increases when the sum is not 1. Using softmax will lead to smooth convergence, whereas
introducing extra loss components will not.

The difficulty of long-distance relationships

We performed preliminary experiments to test the effect of loss functions on end-to-end TSP,
which are difficult to define. While these experiments were purely exploratory in nature, and
we did not derive sufficiently representative quantitative results to mention here, we will briefly
discuss our observations, that lead us to choose to focus on inferring short-distance relationships.
We evaluated a graph neural network using DGL [71], with a wide variety of design choices:

• Operations performed in each step were: convolution, attention, LSTM, or multiple in par-
allel

• The number of layers of convolutions, attention and recurrent blocks in one message-passing
iteration were varied

• Edge embeddings were used in the messages passed over them, and after each step derived
from their endpoint embeddings using multiple dense layers

• Activation functions ReLU and weighted sigmoid [72] were used

• In some evaluations, a global graph node, with an extra large node embedding, connected
to all other nodes was added

The number of design choices was to make sure that we could quickly make some observations
that were invariant over these differences, thereby ruling them out as likely causes for the observa-
tions. Dense graphs of small sizes, as well as sparse graphs of sizes of around 200 were evaluated.
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A probability was computed for each edge separately, as a logit of a specifically indexed value in
the edge embedding. We then tested a variety of methods to translate these probabilities to a
tour, and loss functions over the logits. To derive the tour, we tried:

• Take the tour as all edges with logit value greater than 0

• Take the tour as the n edges with the highest logit value

• Construct a tour through greedy search, using the probabilities derived from the edge logits

For loss functions:

• A logistic loss on the output edge probability and whether it actually appears in the optimal
tour

• A specially designed loss with 3 components:

– A length loss that minimizes the length of the tour (the sum of each edge’s probability
multiplied by its length)

– A degree loss that requires nodes to have degree 2 (if the sum of probabilities of their
incident edges is lower than 2, we multiply the difference by the length of the longest
edge in the graph to ensure that increasing the probability of any incident edge is always
beneficial for this loss component)

– A connectivity loss that requires nodes to be connected; we

∗ stochastically select a few nodes,

∗ for each of them compute a single-source shortest path using a fully differentiable
adaptation of the Dijkstra algorithm, where instead of minimizing the sum of edge
lengths we maximize the product of edge probabilities (which would optimally be
1 for every destination node),

∗ then for each of the source nodes sum the resulting value from all destination nodes
and use as loss the difference between this sum and n

During these experiments, we failed to create any model that would consistently give output
that constitutes a valid tour. The first loss function gave output that did not seem particularly
useful, mostly containing short edges in the graph. Trained on the first loss function, the model
heavily preferred to output short edges that lead to nodes with degree higher than 2, over out-
putting long edges that are required in any reasonably qualitative tour. However, we found that,
irrespective of the design choices, using the second loss function, the model quickly learns to output
a set of short cycles that together contain all nodes in the graph, often including cycles containing
up to 8 nodes. However, attempting to get the same models to produce cycles on more nodes, even
on graphs with sizes of under 20, seemed to become more difficult at a steep rate. Furthermore,
increasing the weight of the loss component decreased the overall quality of the output much more
than it lead to finding larger cycles.
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Figure 4.1: A particularly difficult case: the left solution is heavily favored by all of our graph
neural network experiments. However, it has an optimality gap of 20% w.r.t. the solution on the
right.

Generally, from this, we deduced that graph convolutions are naturally strongly predisposed to
short-distance relations, as showcase using a difficult input in Figure 4.1. The number of nodes that
information can reach after a few convolutions increases exponentially, but the node embeddings
have a static size. If significant short-distance relationships do exist, then their effect will appear
an exponential factor greater in the loss function than significant long-distance relationships.
Therefore, long-distance relationships would appear to the parameter optimization method, in
this case gradient descent, as statistically unlikely. Unless, of course, their significance compared
to the short-distance relationships outweighs their smaller number of occurrences in the forward
pass of the model.

We therefore assume that existing graph neural networks that are based on the message-passing
paradigm, and use the neighborhood relation to determine which nodes to send messages to, have
exponentially increasing difficulty in using longer-distance relationships. A TSP tour is an example
of a data structure that is typically defined in a way that creates long-distance relationships. Since
the number of edges in larger graphs grows quadratically, sparse graphs are often used to combat
this growth. The resulting sparsity leads to the increasing distance in number of convolution
iterations between nodes that are not directly connected. Considering this, we conclude that if we
wish to solve TSP on larger graphs, we must move away from the current model training paradigm
of graph convolutional networks, because in its current form, this will lead to an unavoidable set
of inputs high in important long-distance relationships for which the model will perform poorly.
Worse than just performing poorly for such cases if the model is not trained on them, is that
the model can be expected to perform quite poorly on them even when specifically trained on
them. This is because it is very hard, through using a specific dataset distribution, to increase the
significance of the long-distance relationships enough to combat the exponential decline of their
occurrences compared to short-distance relationships. And even then, there will always be a next
larger distance relationship for which the model immediately performs poorly.

Consequently, we decide to move our focus towards heuristics that attempt to infer only short-
distance relationships in their output. While we believe that this will unavoidably limit the results
we can achieve, particularly on a specialized subset of input, it spares us from fruitless optimization
and trial-and-error. It also ensures we can judge the effectiveness of the metaheuristic we create
within the bounds of what we already expect are upper bounds on performance, given the short-
distance relationships we focus on.

Heuristics for induced subgraphs

In the case of TSP, limiting the stated goal of the heuristic to infer only short-distance relationships
means that the output of the heuristic involves closely connected nodes and edges. Analogous to
how induced subgraphs were a particularly well-defined choice of input, we can take the nodes S
on which the heuristic infers information, and define their induced subgraph G[S] with edges E[S].
If we can explicitly define a way to describe the output of the heuristic as an induced subgraph
merely defined by a set of nodes S of size at most k, we call this heuristic explicitly output-bounded
to k.
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Given our conclusions about the expected higher effectiveness of current approaches on more
closely connected subgraphs, we then assume that if we have a heuristic that takes as input an
induced subgraph with induced tour G[S], that the heuristic can infer the most useful information
on this same induced subgraph. It now naturally follows that we define a heuristic as explicitly
bounded to k if we can explicitly define a way to find a set of nodes S of size at most k, so that
both the input and the relevance of the output of the heuristic are limited to the induced subgraph
with induced tour derived from S.

A heuristic that uses as input some induced subgraph with k nodes, and returns an output
relevant to the same subgraph, is therefore efficient in terms of training, by nature of the common
choice of network architecture being predisposed to short-distance relationships. On top of that,
in terms of potential performance, it generalizes over all heuristics explicitly bounded to k. In the
case of TSP, this means we can create a hybrid metaheuristic that selects a subgraph induced from
a set of nodes S and calls an ML-based heuristic that returns some output pertaining to the same
subgraph. Our resulting metaheuristic then already generalizes in terms of potential performance
over all such metaheuristics that have explicitly bounded heuristics.

Concretely, we normally observe that different operators that operate on subgraphs containable
in small induced subgraphs, such as relocate and small k-opt, have various running times and
potential performances. We can simply create a metaheuristic using a heuristic based on a model
with specific time and space complexity, that operates on induced subgraphs of at least the same
size as the original operator, and then train the model to obtain a hybrid metaheuristic that can
approach the original performance to the degree achievable within the chosen complexities.

4.5 Adjusting the scope of the heuristic

When we have created a metaheuristic using an ML model as a heuristic, we may wish to consider
modifying the role of the heuristic in the metaheuristic, based on performance of the metaheuristic,
perceived opportunities or other reasons. This will carry with it changes in the ML model, since
it must now work with potentially different input and produce different output, as well as must
perform over a potentially different input distribution and successfully converge during training.
Based on the techniques introduced, we derive that we can adjust the scope of heuristics that
operate on induced subgraphs to a form in which they solve the problem of subgraph optimization
over their induced subgraph, thereby leading to the problem formulation of TSP with mandatory
edges, where a given set of edges must be included in the tour.

We suggest the following generally applicable modifications to the role of the heuristic within
the metaheuristic:

• Change the scope of the input: the heuristic may have better performance when it has
access to additional information. Also, unnecessary information may be trimmed (which can
lead to both better running time and performance). For example, we may choose to increase
the size of a provided subgraph by including nodes at a distance of 1 edge from the current
subgraph, if we feel the heuristic misses opportunities that can be derived from these extra
nodes. As an opposite example, if we wish to select a 2-opt move to perform, we can choose
to just use 1/4th of the graph rather than the graph in its entirety: this will save time and
often find a good 2-opt move as well.

• Make the heuristic responsible for an additional task. Procedures that produce
some of the input or use some of the output of the heuristic can be added to the scope of the
heuristic, where it then uses those procedures’ input or produces their output. We note that
particularly for postprocessing performed after the heuristic, assimilating those steps into
the model gives the model greater flexibility over the final output. For instance, requiring the
model to output a sequence of node indices directly, rather than applying beam search to a
probability distribution over the edges, gives the model greater flexibility in determining the
final sequence of nodes, but makes it much more difficult to design a successful architecture.
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• Move a task in the heuristic to outside of the heuristic: this may be necessary when
it proves difficult to train the heuristic end-to-end, or useful when an alternative solution to
a specific step within the heuristic is known and preferred (for instance, because the current
model is slow and we know a non-ML solution to this specific step that is fast, so we decide
to move it out of the ML-based heuristic’s scope).

• Merge or split heuristics: especially with highly overlapping input or highly disjoint
input requirements, respectively. When two heuristics share mostly the same input, they
may learn many of the same features over this input and therefore it may save on running
time and space, and sometimes improve consistency of convergence, to merge the heuristics
into one that produces the output for both. When a heuristic produces multiple outputs that
seem to depend on highly disjoint sets of input, it may be worth splitting the heuristic into
two heuristics to provide greater control over hyperparameters and network architecture,
and get better insight into performance and other properties of the heuristics. Note, that
even if the input and output of multiple tasks that a heuristic fulfills are completely disjoint,
performance on both tasks may benefit from it being the same network due to the same
operations learned by the network applied to both the inputs providing useful features for
both tasks. For instance, if one model must both detect for a dataset of images whether it
contains a parrot and translate another dataset of images to text, their inputs and outputs
are disjoint but due to the common nature in input and problem (detecting visual features),
they could both benefit from sharing parametrized modules (for example those that perform
low-level edge detection). Similarly, if two heuristics both operate on graphs, they may
have very different tasks, such as outputting the next node for a partial tour, or judging
the probability of an edge being in the optimal solution, but they may both benefit from
detecting many of the same features, such as clusters.

• Collapse an iteration: for any loop, we can change its order, iterate over only a subset of
steps, or just evaluate one step. For the general case it means that we can use a heuristic
to determine the steps that will be evaluated. More specifically, in the context of modifying
the heuristic, it means that when a heuristic itself is placed in the body of an iteration, we
can can write the entire loop as ’for each x, get y, then do z’ and the heuristic as ’for x,
return y’ - and this means that we can reason there is an aggregate result Z over all these
steps. We may then think about achieving such an aggregate result using only a heuristic,
i.e. replacing the entire loop with a single heuristic ’using all x, do z’. For instance, assume
we have a heuristic that selects a number of neighbors Ni for each node i, and it is currently
done inside a loop over the nodes, for each node i selecting these neighbors Ni and then
taking an action based on N − i. We can then instead run a single heuristic with a similar
architecture over the entire graph, and get as output these neighbors Ni for each node i,
and apply the changes based on those all at once. When this strategy is possible, it can
allow for significant parallelization, and constraining the size of the resulting heuristic gives
an additional means of control over the tradeoff between performance and running time.
This is essentially the basis for the heuristic proposed in Learning 2-opt Heuristics for the
Traveling Salesman Problem via Deep Reinforcement Learning [9]. In this paper, instead of
traditional 2-opt, which loops over all potential 2-opt moves and for each, judges whether to
apply it, a 2-opt move to be applied is repeatedly selected.

TSP with mandatory edges

For an explicitly bounded heuristic, the scope of the relevance of its output is limited to the
induced subgraph it receives as input. This output is then used by other steps in the metaheuristic,
but we made the assumption that the heuristic should only aim to provide relevant output for the
induced subgraph. If we only use the output in the resulting steps to modify details of the induced
subgraph, we can make sure we can train the ML model as a heuristic for a problem defined only
over the induced subgraph. But, if this is the case, then the best result we could potentially derive
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directly from this output is an optimal configuration of the tour edges that fall within the induced
subgraph: since any other tour edges fall outside of the intended scope of inference.

For any output of the heuristic with a limited scope of relevance, we can describe the express-
iveness of the output. Based on the output the heuristic produces, the metaheuristic takes steps
that potentially lead to a modified configuration of the tour edges within the induced subgraph.
The set of potential configurations we can reach is the expressiveness of the output of the heuristic.
While a heuristic may have many different types of output, if the output only pertains to a specific
induced subgraph, the expressiveness of the output becomes easier to define. After all, the flow of
data leading to changes in the tour will be comparatively partitioned along the lines of the used
subgraphs.

This allows us to formulate yet another generalization, namely the class of heuristics that
are explicitly bounded to some subgraph size k, and return as output a new valid configuration
of the tour edges that lie within the induced subgraph. Essentially, these heuristics remove the
existing tour edges within the induced subgraph, and only use as input the induced subgraph
with induced outer tour. Therefore, their input is a graph with a set of mandatory edges (the
edges with endpoints that are connected via an outer edge chain) that must be included in the
final tour, and the output is a valid tour over the subgraph consisting of those mandatory edges
and other edges within the subgraph. This can be defined as an independent problem, TSP with
mandatory edges, which adds to TSP the requirement of including a given set of mandatory edges
in the output tour. The class of heuristics that solve this problem generalize over all heuristics
explicitly bounded to the same subgraph size in terms of the expressiveness of the output.

This notion leads to the proposition of a local search algorithm that iteratively calls an ML-
based heuristic to produce a solution to TSP with mandatory edges over a specific induced sub-
graph, to then apply the resulting tour changes to the tour over the entire graph. In Chapter 5, we
will formally define TSP with mandatory edges, and describe the resulting local search algorithm
in greater detail. In particular, the heuristic using TSP with mandatory edges is illustrated in
Figure 5.1, and the local search metaheuristic in Figure 5.2.
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Chapter 5

TSP with mandatory edges

In this chapter, we formally introduce TSP with mandatory edges, a problem formulation that
adds the requirement of including a given set of mandatory edges to TSP.

While considering the steps to construct a hybrid metaheuristic, we made observations that
helped us derive TSP with mandatory edges from its potential use in local search. In this chapter,
first we provide a short formalization of the problem and specify an exact solution. Next, we
motivate its significance in local search with machine learning. Finally, we define a transformation
between the problem and regular TSP, and describe adapted versions of local search and LKH
that can be used to solve TSP with mandatory edges.

In the sections that follow, we describe two methods to create a local search algorithm based
on machine learning. One method uses an adapted version of beam search to construct a tour
from an edge probability distribution computed with machine learning. The other method adapts
the reinforcement learning model by De Oliveira da Costa et al. [9] to solve TSP with mandatory
edges in a way that benefits from parallel computation.

The next chapter, Chapter 6, will contain the experimental evaluation of primarily the second
method, with which we show that by using ML models over TSP with mandatory edges as a
subgraph optimization method, we obtain a metaheuristic that significantly expands the range of
problem sizes that can be solved with that ML model. Specifically, we are able to perform a stress
test on n = 105, and achieved noteworthy results on TSPLIB instances of sizes up to n = 104.
Notably, the efforts towards parallelization and the introduction of useful hyperparameters to the
method that are described in this chapter form an important factor in the results we obtain.

5.1 Definition

We will define TSP with mandatory edges as analogous to TSP, except with the requirement that
a given set of mandatory edges must be included in the resulting tour1.

In TSP with mandatory edges, we are given a graph G = (V,E) and distance matrix c, as in
TSP, and additionally a mandatory edge set Em ⊆ E. We wish to find the shortest tour π, as in
TSP, with the additional requirement that Em ⊆ Eπ.

Note that for symmetric TSP we can consider edges to be undirected, so analogously, symmetric
TSP with mandatory edges does not require mandatory edges to keep the same direction in the
tour.

For completeness, we include at least a full exact solution to TSP with mandatory edges.
We adapt the Dantzig–Fulkerson–Johnson ILP formulation (for complete TSP with positive edge
lengths and no self-loops) [18] by adding a requirement to use all mandatory edges. This require-
ment can be written as (i, j) ∈ Em ⇒ xij = 1 and results in the following ILP formulation:

1This concept has been described before in the form of virtual edges [73] and fixed edges [74].
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min

n∑
i=1

n∑
j 6=i,j=1

cijxij :

xij ∈ {0, 1};
n∑

i=1,i6=j
xij = 1 j = 1, . . . n;

n∑
j=1,j 6=i

xij = 1 i = 1, . . . n;

∑
i∈Q

∑
j 6=i,j∈Q

xij ≤ |Q| − 1 ∀Q ( {1, . . . , n}, |Q| ≥ 2;

xij = 1 (i, j) ∈ Em

5.2 As local search method

5.2.1 Algorithm description

We can use TSP with mandatory edges to construct a local search algorithm on regular TSP.
We iteratively select a subgraph, marking the edges, of which the endpoints are connected by

a chain of outer edges, as mandatory edges. Then, we solve TSP with mandatory edges on the
subgraph, and perform a local search move on the overarching tour, that replaces the previous
subgraph tour edges by those newly found.

We repeat the following local search step, illustrated in Figure 5.1, on a given graph G = (V,E)
and tour π (using directed edges in the case of asymmetric TSP):

1. Select a subset of nodes S ⊆ V of size |S| = k.
Get the subgraph G[S] = (S,E[S]) defined by these nodes and the edges between them.

2. Define a set of (directed) mandatory edges E[S]m as all chains of edges that do not appear
in E[S].

3. Solve (directed) TSP with mandatory edges over G[S] with mandatory edges E[S]m to get
a tour σ with edges E[S]σ.

4. Apply the move X,Y that removes the original tour edges in the subgraph, and adds the
non-mandatory tour edges found by TSP with mandatory edges instead, so that X = Eπ ∩
E[S] ∧ Y = E[S]σ \ E[S]m.
This operation takes O(n) time. If any edges in E[S]σ were not in E, we add them to the
graph.
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Figure 5.1: One iteration in the local search: we select a subgraph, mark mandatory edges, solve
TSP with mandatory edges on the subgraph and apply the changes in the subgraph tour σ to the
tour π.

Given a condition for termination of this local search, this leads to the metaheuristic shown in
Figure 5.2.

Figure 5.2: An overview of the local search metaheuristic that determines moves by solving TSP
with mandatory edges over a subgraph in each step.

5.2.2 Significance in metaheuristics guided by ML

We briefly summarize why we believe local search using TSP with mandatory edges and machine
learning can effectively generalize over a whole class of potential metaheuristic designs.

For any local search heuristic, we classify the heuristic as explicitly bounded to k if we know
a set of nodes S ⊂ V with induced subgraph G[S] = (S,E[S]) before computing X,Y , so that
X ∪ Y ⊆ E[S]. A local search metaheuristic is classified as explicitly bounded to some subgraph
size k < n if every local search heuristic used within is explicitly bounded to k.

LKH is not explicitly bounded. k-opt is explicitly bounded to subgraph size 2k (since each of
the k edges, that are considered for removal, have 2 endpoints, so the minimal induced subgraph
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containing these edges has at most 2k nodes).
For any local search heuristic explicitly bounded to some subgraph k, we can turn every outer

edge chain in the tour entirely of edges not in E[S] into mandatory edges, and solve TSP with
mandatory edges over G[S]. The X,Y move found this way leads to a tour of lower or equal
length than that of any move found by another type of local search heuristic on this subgraph,
since it is optimal with respect to the subgraph (and the outer edge chains are not modified by
this heuristic).

Therefore, designing an ML model to solve TSP with mandatory edges has the potential to
result in a local search metaheuristic that is at least as expressive w.r.t. moves as any other local
search metaheuristic that is explicitly bounded, as mentioned in Section 4.5.

Assume we have a local search metaheuristic that is explicitly bounded to k. Since applying
ML to TSP with mandatory edges is at least as expressive, and the ML model contents could be
anything, one could assume that an ML-based heuristic exists that can be used in a local search
metaheuristic using TSP with mandatory edges, and lead to the same overall performance.

Consequently, we suggest it is particularly interesting to research using machine learning for
TSP with mandatory edges as a method of developing hybrid metaheuristics that are based on
local search.

5.3 Applying existing solutions for TSP

5.3.1 Local search

We can adapt any local search for TSP, such as k-opt, to work with mandatory edges simply by
forbidding any X,Y move that removes any mandatory edges (moves with X ∩ Em 6= ∅).

5.3.2 TSP with negative edges

We will show that we can transform any instance of TSP with mandatory edges to an instance
of regular TSP with the same set of optimal tours. Some edges in the resulting instance will
have negative distances. We can then solve TSP with mandatory edges using existing solutions
that allow negative distances, such as Chained Lin-Kernighan [24]. Note that when transforming
an instance of 2D-TSP with mandatory edges to an instance of TSP, the resulting TSP is not
necessarily Euclidean. For a given instance of TSP with mandatory edges with graph G = (V,E),
distance matrix c and set of mandatory edges Em, take the instance of TSP with graph G and
distance matrix c′, with

c′ij =

{
−N if (i, j) ∈ Em,
cij otherwise.

with N some arbitrarily large number that ensures that every optimal solution must include
every mandatory edge (if solvable). In particular, this always holds when

N ≥ n ·
(

max
i,j∈V

cij − min
i,j∈V

cij

)
− 1

Since no two tours can differ in length by more than n · (maxi,j∈V cij −mini,j∈V cij), not
including a mandatory edge can never lead to a shorter tour.

Since we can transform any instance of TSP with mandatory edges to an instance of TSP
with the same set of optimal tours, we can use LKH with mandatory edges by first applying this
transformation. The implementation of Chained Lin-Kernighan we evaluate, Linkern [15], uses
signed 32-bit integer arithmetic, and on startup asserts that the values in the input are not too
large. We must at least guarantee that the length of any tour fits in a signed 32-bit integer. We
achieve this with the following (overly strict) requirement:

∀i,j∈V : n · |c′ij | ≤ 231 − 1.
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In practice, we will only evaluate test cases with mandatory edges through LKH with the more
strict requirements n ≤ 100 and 0 ≤ cij < 104

√
2, which guarantees ∀i,j∈V : n · |c′ij | ≤ 100 ·(

100 · 104
√

2 + 1
)
≤ 231 − 1. With these constraints, the startup assertions of Linkern never

failed.

5.4 Local search using adapted beam search

In this section, we define a local search method by subgraph optimization that applies beam
search, adapted to TSP with mandatory edges, over a probability distribution over the edges. This
probability distribution is computed by an ML model. The resulting local search is illustrated in
Figure 5.3.

Figure 5.3: An overview of the modified metaheuristic from Figure 5.2. The tour for a subgraph
with mandatory edges is computed by applying adapted beam search over the output of the ML
model. The used model need not be aware of the mandatory edges.

5.4.1 Metaheuristic

To optimize a subgraph with mandatory edges, we input the subgraph to an inner ML model that
computes a probability distribution. Rather than use a probability distribution directly, we can
also use a model that returns a value in R for each edge, and calculate the probabilities using
softmax.

The ML model does not need to be aware of the mandatory edges: the adaptation to beam
search that we will introduce guarantees that the mandatory edges will be included in the tour.
However, a model that is aware of the mandatory edges can give an output that is more suited to
those mandatory edges, knowing that they will be in the tour.

In each local search move, we select a subgraph of size k. We wish to make sure we have a
subgraph that is fairly local in terms of distances, and has a number of tour edges included in it.
For this purpose, we choose a subgraph by adding nodes together with their successor in the tour,
and adding those nodes that are nearest first:
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• Choose a random node in the tour π(i)

• Create a set of subgraph nodes S = {π(i)}

• Repeat the following until |S = k|:

◦ Add π(i+ 1) to S

◦ Optionally (according to hyperparameter b← ∈ {0, 1}) add π(i− 1) to S

◦ Out of all neighbors of any node in S that are themselves not in S, choose the one with
the lowest minimum distance to the nodes in S, and store it as π(i)

Then, for every chain of edges in the tour that lies entirely outside of the subgraph, we represent
it using a mandatory edge between the endpoints that mark the boundary of the subgraph for the
tour. That way, the tour in the subgraph is the same as the tour in the graph, albeit with parts
of the tour that go outside the subgraph represented as just a single mandatory edge. This means
we can use TSP with mandatory edges to optimize this subgraph, and the result can always be
turned into a valid tour of the graph as a whole, since we will not have modified the mandatory
edges.

After we have selected the subgraph, we use it as input to run an ML model that returns
a probability distribution over the edges. We then use an adapted version of beam search to
construct a tour according to that probability distribution. If the length of the tour on the
subgraph is smaller than it was before, we update the tour on the graph as a whole. If it is not,
we do not perform the move and try another move (starting with selecting a new subgraph).

At some point, we must terminate. We choose to terminate after tX consecutive failures to find
a tour improvement. This indicates it becomes harder to find improvements and we are getting
closer to the limit of how many improvements we could still find using the currently used ML
model. We also add a hyperparameter ∆X : we will count a move towards the tX limit if it has
either no improvement, or the ratio of the difference in tour length is less than ∆X :

t’th local search move counts as failure if
l(πt−1)− l(πt)

l(πt−1)
< ∆X

This allowed for better control of the expected running time. Note that if a move leads to a shorter
tour but with a difference ratio less than ∆X , we still apply it.

5.4.2 Adapted beam search

We adapt beam search to fulfill two conditions:

• Knowing that we require k steps to form a tour (each tour on a subgraph of size k has length
k), evaluating each candidate next node at each step for each beam results in evaluating a
candidate next node k2 ·w times (k from tour length, k from number of neighbors to consider,
w from number of beams), which in the running time will be further multiplied by overhead
from access to data structures. Since the number of local search iterations may be large,
and each iteration we need to perform subgraph optimization over all up to n

k subgraphs,
we realize we must optimize beam search for our purposes.

• The beam search must return a tour that contains all mandatory edges.

We will now list the relevant modifications to beam search that let us achieve this.

• The initial node must not have 2 incident mandatory edges (or we may later end up closing
the tour with less than k nodes).

• If there is a candidate next node to which there is a mandatory edge from the current node,
we always choose it (without evaluating other candidate next nodes).
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• While evaluating candidate next nodes for all beams, we maintain a sorted data structure
that supports queries and updates in logarithmic time [75] of maximum size w, containing
the beams for the next step sorted by aggregate value. Each time a beam candidate is
considered, we do not add it if it is worse than the worst beam B′. Otherwise, we add the
beam candidate and trim the last element of B′ if the size exceeds w.

• For each node i, we precompute a sorted list of all nodes j sorted in descending order of
probability, and evaluate candidate next nodes j for a beam with last node i in that order.
In the case of using softmax on inverse values, this means we sort in ascending order of value.

• When the aggregate value of the beam, which is the product of the probabilities of its chosen
edges, or the sum of their logits, resulting from a candidate next node is worse than that of
the worst beam in B′, we stop evaluating candidate next nodes for the current beam and
continue to the next beam.

• For each beam b, we store a persistent balanced binary search tree [76] (a balanced binary
search tree where each update does not modify the original structure, but efficiently creates a
new balanced binary search tree with the update applied) with k boolean elements indicating
for each node i whether i is in the beam already. Because it is persistent, it is fast to construct
new instances for each new beam. We only construct new instances at the end of each beam
search step, when we know exactly which beams will be kept for the next step.

• For each beam b, we store a persistent stack [77] (a stack where each new element addition
does not modify the original structure, but efficiently creates a new stack with the element
added) indicating the sequence of nodes in the beam in order. This similarly allows us to
construct new beams rapidly.

Limiting bias in aggregate values of beams

Because we must always choose a candidate next node if there is a mandatory edge to there from
the current node, the aggregate value of the beam may become biased. If we interpret the values L
as probabilities P using softmax, we have a probability of 1 of choosing a mandatory edge. Since
we may use probability logits instead of probabilities, and logits for probabilities of 0 and 1 are
not finite, one solution to this is inserting a logit for mandatory edges that gives a probability of
0.999% (and for other edges incident to nodes that have incident mandatory edges a probability
of 0.001%). However, this introduces the bias that any beam that contains more mandatory edges
than another will have a higher aggregate probability, even though eventually all beams of length
n will have the same aggregate value contribution from mandatory edges.

Therefore, we modify beam search so that we do not take the aggregate value as the sum of
all values L. Instead, we use the mean of all values L for non-mandatory edges (which are those
that are actually used in the beam search’s decision making).

5.5 Local search using ML 2-opt

The paper Learning 2-opt Heuristics for the Traveling Salesman Problem via Deep Reinforcement
Learning by De Oliveira da Costa et al. [9], which we will refer to as Learning 2-opt for brevity,
has shown good results compared to some other methods, as shown in Table 5.1.

Their paper does not use a constructive approach to decode a tour, but rather guides local
search to iteratively improve upon an initial solution. In every iteration, the graph and tour
are used by the model to choose two nodes. A 2-opt move defined by those 2 nodes (defined
as swapping the nodes’ positions in the tour sequence and mirroring the sequence of all nodes
between them) is then applied. The model is based on reinforcement learning, which is used to
train a model that can make 2-opt moves that are not necessarily an immediate improvement,
but allow for improvements down the line. Amongst others, their model uses graph convolution
to produce node embeddings, and uses a recurrent neural network to process the embeddings of
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nodes in the order that they appear in the tour. The local search is ran for a predetermined, but
configurable, number of iterations. The authors generally use 2000 steps and primarily evaluate
on graph sizes 20, 50 and 100.

Method
n = 20 n = 50 n = 100

Opt. gap (%) Time Opt. gap (%) Time Opt. gap (%) Time

Concorde [8] 0.00 1m 0.00 2m 0.00 3m

GCN [63] 0.01 12m 0.01 18m 1.39 40m

PtrNet [60] 0.95 3.03

GAT {1280} [62] 0.08 5m 0.52 24m 2.26 1h

GAT-T {5000} [66] 0.00 1h 0.20 1h 1.42 2h

Learning 2-opt 0.00 15m 0.12 29m 0.87 41m

Table 5.1: A comparison of the performance and time cost of Learning 2-opt and several other
methods on 10,000 instances of TSP with n = 20, 50, 100 (results taken from original paper). The
optimality gaps and running times of their method are competitive.

Notable is that the approach taken by the paper is competitive without needing a decoding of
the tour as a postprocessing step. In fact, this alone would be reason to suspect it may perform
better than the alternatives, when adapted to be used with adapted beam search. However, in this
case, we can do more than merely call on the unadapted model with pre- and postprocessing: we
propose an adaptation of ML 2-opt specifically to be used as a parallelized subgraph optimization
method. This can serve as an example of the adaptation of an ML model to be usable on larger
graph sizes with the proposed local search metaheuristic.

In this section, we will adapt the model, that we will refer to as ML 2-opt, to a method for
subgraph optimization in local search. The resulting local search is illustrated in Figure 5.4.
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Figure 5.4: An overview of the modified metaheuristic from Figure 5.2. Instead of one subgraph,
we choose multiple subgraphs. The tours on these subgraphs are iteratively optimized by ML
2-opt, adapted to conform to directed mandatory edges.

Unlike local search using adapted beam search on subgraphs (as described in Section 5.4.1),
we parallelize the optimization of subgraphs. We implemented beam search to run on the CPU,
which would only allow for limited parallelization. However, we now get a tour straight out of the
ML model, which does most heavy computation on the GPU. It is easy to parallelize in PyTorch
by using a larger batch size, and even to parallelize over arbitrary devices using the DataParallel
module. We found that running the model over a batch size of 1000 takes around 10 times longer
than running it over a batch size of just 1, which signifies a great improvement in time cost,
and thereby allowing ML 2-opt to provide, apart from potential performance increase, a great
improvement in practical running time on typical hardware.

We select multiple disjoint subgraphs, each of size k, set mandatory edges in them to represent
outer edge chains, and optimize the tours on them in parallel. Then, we apply the found changes
to the graph as whole.

Several changes are made to the subgraph selection described in Section 5.4.1 to ensure they
are disjoint yet reasonable:

• The sparsity of available nodes will increase with the selection of more subgraphs. This
means the nodes in the next subgraphs will be less close to each other and therefore the
subgraphs contain on average more mandatory edges. To avoid having large parts of the
subgraph being inoperable for the TSP with mandatory edges solver, we define a maximum
ratio of mandatory edges ρm ∈ [0, 1] so that |E[S]m| ≤ ρm · |E[S]| (if the subgraph we find
has a greater ratio of mandatory edges we count the attempt as a failure and try to select a
subgraph again).

• We repeat the subgraph selection until either there are less than k nodes left in the graph
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that are not in any subgraph, or we fail choosing a subgraph sX consecutive times.

• The next choice of π(i) is only chosen out of nodes that are not already in another subgraph

Optimizing the subgraph tours in parallel poses a problem: the mandatory edges in each
subgraph representing the outer edge chains are supposed to ensure that the tour in the whole
graph stays whole after it is updated. However, these outer edge chains may no longer be the same
after multiple subgraph tour updates are applied to the whole graph. Then, the tour can end up
being broken into multiple disjoint cycles. A case of this happening is illustrated in Figure 5.5.

(a) The original graph (b) The graph split into 2 subgraphs, with
directed mandatory edges representing outer
edge chains

(c) Each subgraph produces a new tour that
conforms to the directed mandatory edges

(d) The new graph after the tour is updated
according to the new subgraph tours

Figure 5.5: A move constructed from two subgraph moves that causes the tour to break into
multiple disjoint cycles.

We thus face the issue of, in order to optimize the subgraph tours in parallel, finding a way
that both:

• can be adhered to by the subgraph optimization method,

• and prevents conflicts between different subgraphs that cause the tour as a whole to become
disjoint.

We found that using asymmetric TSP with mandatory edges, even though the overarching
problem in the evaluated test cases is symmetric, is a very good solution. This means, for each
mandatory edge in the subgraph, not only must it appear in the final tour: additionally, the
direction of the tour as a whole must be kept intact. That is, if we list the nodes in the tour in
order, each pair of neighboring nodes that represents a mandatory edge must still be in the same
order (or, they must all be in the reverse order). We found a subgraph optimization method that is
able to use ML 2-opt and yet adheres to the requirement set by asymmetric TSP with mandatory
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edges. This requirement does not fully fulfill the desired property of preventing all conflicts, but
the conflicts that do not happen are so rare that they can be ignored without practical impact.
We later evaluate this method over a graph with n = 105, and found that over 31068 subgraphs
for which a better subgraph tour was found, only 11 resulting moves could not be applied due to
a conflict.

To adapt ML 2-opt to adhere to asymmetric mandatory edges, in each step in the ML model,
we apply a mask to the possible choices of first and second node that ML 2-opt can make. ML
2-opt already does this: it requires that, for the choices 1 ≤ i, j ≤ k (with k the number of nodes
in the subgraph we are optimizing) of first and second node, we have i < j. This means that a
mask is used for i to ensure i 6= k, and a mask is then used for j to ensure j > i. We modify this
mask to zero out additional options that we must prevent from being taken.

We define forward mandatory edges E→ ⊆ E[S] in the subgraph tour as mandatory edges that,
if an arbitrary direction is assigned to the tour, have the same direction as they had in the input
to the model. We define backward mandatory edges E← ⊆ E[S] as the mandatory edges that,
with the same tour direction, now have a different direction as they had in the input to the model.
We can calculate the number of misdirected edges |ED| = min(|E→|, |E←|). For the condition of
respecting all mandatory edges to hold, we require that |ED| = 0.

To this end, we define for each 2-opt move that there at most mD misdirected edges after
the move. If the current number of misdirected edges |ED| ≤ mD + 1, we can always make
a 2-opt move if bρm · |E[S]|c ≤

⌊
1
3 |E[S]| − 1

⌋
: in this case, there is at least one occurrence of

three consecutive non-mandatory edges in the tour. This means we can invert a non-mandatory
edge, thereby keeping the number of misdirected edges the same. Additionally, we can invert a
mandatory edge with the tour direction that is in the minority, thereby lowering the number of

misdirected edges by one. Therefore, we start with mD :=
⌊
|E[S]|

2

⌋
, and then decrease mD by 1

until eventually mD = 0.
To be precise, we run ML 2-opt with tL 2-opt steps in total, and for each value of mD from

0 to
⌊
|E[S]|

2

⌋
we require tD steps to have at most that many misdirected edges, starting from the

end (so the last tD steps require 0 misdirected edges).
However, with any number of misdirected edges, we can always choose to invert any specific

one edge (changing the number of misdirected edges by a most one). However, if the number of
allowed misdirected edges is precisely 0, we can only invert any non-mandatory edge. To prevent
these last steps from having very limited improvement, we do something different in the last tD
steps: instead of always requiring 0 misdirected edges, we only require 0 misdirected edges every
te’th step, with an example choice being each 4th step, giving 3 steps in between where mD = 1.
The resulting value of mD over time is illustrated in Figure 5.6.
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Figure 5.6: The number of misdirected edges mD towards the end of the ML 2-opt model execution:
each tD 2-opt steps, mD is decreased by 1, until the last tD steps where mD is 0 once every te
steps, and 1 otherwise.

Having to think about whether choices of these hyperparameters are valid is hard. Therefore,
replace tD by a more easily configurable hyperparameter ρD ∈ [0, 1] as the ratio of 2-opt steps
that has a maximum number of misdirected edges. Then, we can safely set tD using

tD = te ·

ρD ·
⌊
tL
te

⌋
⌊
|E[S]|

2

⌋


and only worry about configuring ρD (the formula for tD is not particularly important, but since
we tune the hyperparameter ρD later we show its use for completeness).

The final tour outputted is the one with minimal length among all tours resulting from a step
that had 0 misdirected edges (whether 0 misdirected edges was required in that step or not).

In the code, we compute the masks for the 2-opt node choices completely using just vectorized
operations that are performed on the GPU. This algorithm is not trivial, but too long and specific
to detail here.

We can prove by counterexample, shown earlier in Figure 5.5, that this stronger condition of
using asymmetric TSP with mandatory edges does not guarantee the resulting tour (after multiple
updates from subgraphs) not to break.

A naive, but working, approach to these failures is to simply attempt to apply subgraph tour
updates one by one, and when it would cause the tour in its current state to break, ignore it and
move on the next subgraph. However, we introduce a better approach, called tree composition of
moves.

This approach additionally addresses the problem that it costs at least O(n) time to check
whether the update would break the tour. This is true regardless of the number of actual edges
(of the order O(k), with k the size of the respective subgraph from which the move was derived)
being added/removed from the tour. Therefore, we use a tree composition of moves, where we, in
a tree-like fashion, apply the updates by combining a set of moves and split it if it fails:

• Given a set of smoves (initially the moves derived from each subgraph)X1, . . . , Xs, Y1, . . . , Ys
we create one move X,Y equivalent to applying all the individual moves.
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• If X,Y would not break the tour into multiple cycles (this check costs O(n) time), apply it,
and stop.

• Otherwise, split the moves into two subsets of size
⌊
s
2

⌋
and s−

⌊
s
2

⌋
, and apply this procedure

to both subsets.

This runs in O(n log(n)d) time (with negligible low constant d), and with very few tour-breaking
swaps, will tend towards the best-case running time of only O(n+ s) rather than O(n · s) for the
naive approach. Additionally, to make sure we apply as many changes as possible: if running the
procedure does not apply all moves, we can run it again with the leftover moves to see if more
moves are applied. To prevent this causing a high running time, with s0 the number of moves
originally found at this step, we simply repeat the procedure a maximum of d2 · log2(s0) + 2e
times. In practice, this eliminates most of the remaining times a move could not be applied.

In summary, dealing with these tour-breaking swaps caused by parallel processing of subgraphs
is highly worth it, because

• The asymmetric mandatory edges are very good at expressing the necessary condition for
the subgraphs to conform to: the number of moves that would break the tour are rare. And
even then, we can very efficiently attempt to apply them in a way that ultimately skips even
fewer.

• We can enforce the condition of asymmetric mandatory edges on ML 2-opt by setting a
maximum number of misdirected edges in each step, which can be computed in an efficient
and parallelized manner.
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Experimental evaluation

In this chapter, we experimentally evaluate the proposed metaheuristics. First we will provide
details of the experimental setup: the software and hardware environment, the used datasets, the
preprocessing applied to the input and the list of algorithms we evaluate. After this, an analysis
of hyperparameters follows, to determine potential good values to use in general, and to gain
insight into their effect: most importantly on the performance-time tradeoff. Finally, we present
an evaluation of the metaheuristics on 2D-TSP instances in TSPLIB [10], uniformly generated
test cases of various sizes, and a large uniformly generated case with n = 105.

6.1 Experimental setup

6.1.1 Environment

Software

Operating system Windows 10 Home 20H2, build 19042.1083

Python 3.7.6

CUDA 11.1

PyTorch 1.8.1+cu111

Hardware

GPU NVIDIA GeForce RTX 2060

CPU Intel Core i7-9750H @ 2.60GHz

RAM 16.0 GB

SSD Samsung MZVLB512HBJQ

6.1.2 Datasets

We use random generated sample inputs during development, hyperparameter evaluation and
performance evaluation. Finally, we run the algorithm on 2D-TSP instances in the test case
library TSPLIB [10].

Randomly generated samples

In each experiment, we generate 2D-TSP samples for a given constant number of nodes n.
All node coordinates are in the range [0, 1). Furthermore, to be able to compare results with

the Concorde solver, which limits the maximum coordinate value to slightly above 104 to prevent

46 Hybrid Metaheuristics for the Travelling Salesman Problem



CHAPTER 6. EXPERIMENTAL EVALUATION

integer overflow, the coordinates have a maximum precision of 10−4 (so that for all nodes i with
coordinates ui we have 104ui ∈ Z2).

TSPLIB

TSPLIB [10, 78] forms a collection of test cases for several variations of TSP and related com-
binatorial optimization problems. Specifically, it contains instances for symmetric TSP, of which
many are 2D-TSP. All numbers that are used to specify an instance, which may be edge distances
or node coordinates, are integral. For all these instances, an optimal solution is known. The
2D-TSP problems are, amongst others, derived from the locations of real world cities. TSPLIB is
a commonly used benchmark for evaluating solutions to TSP.

The coordinates of the points are scaled (keeping aspect ratio) so that for any node i with
coordinates ui we have ui ∈ [0, 1]2, and the minimum occurring coordinate (either an x or y
values) is 0 and the maximum occurring coordinate (either an x or y values) is 1.

6.1.3 Candidate edge graph and initial tour

For each test case, we create an incomplete graph, the candidate edge graph, to save on resources.
Local search requires that an existing initial tour, the warm start tour is provided, so we also
generate such a tour for each test case.

Candidate edge graph

From each given test case with n nodes and 2D node coordinates ui for 1 ≤ i ≤ n, the complete

graph has n(n−1)
2 undirected edges, and each node has n − 1 neighbors. Since many operations

run over all edges, or over all neighbors of a node, filtering these edges to create a candidate edge
graph saves on running time.

Most edges in the complete graph can already be assumed not to be in the optimal tour: Joshi
et al. [63] found that k-nearest neighbors (KNN) with k = 20 gives a candidate edge graph that
reasonably contains most edges in the optimal tour, on the 2D-TSP solution space for n ≤ 100
with all coordinates within the unit square. In a later paper, Joshi et al. [54] found that using
KNN with k = 0.2n (a sparsification ratio of 20%) leads to better performance than constant k.
The comparison was only evaluated on n ≤ 200 and causes |E| to be of the order O(n2) so may
be less applicable advice for larger n. Since we wish to potentially run on large n ≥ 104, we opt
for using KNN with constant k, so we can find a candidate edge graph with |E| = O(n).

For each given test case we generate some candidate edge graph G = (V,E) defined by the
candidate edge set E. We use a procedure based on KNN to construct a candidate edge graph,
parametrized by dKNN, kKNN and qKNN, where dKNN is the search distance for neighbors in an
initial graph, kKNN is the number of nearest neighbors and qKNN is the number of nearest neighbors
per quadrant:

1. Take ED as the edges in the Delaunay triangulation of the nodes in O(n log(n)) time

2. For each node i, for some parameter dKNN, take the open dKNN-distance neighborhood N ′(i),
i.e. all other nodes at most dKNN edges in ED away from i

3. For each node i, compute the set N(i), containing the kKNN nearest neighbors (by Euclidean
distance), and the qKNN nearest neighbors per quadrant (so up to 4 · qKNN nodes in total)
from N ′(i)

4. Return the set E of edges either in ED or in the neighborhood relation defined by N (so
that E = ED ∪ {(i, j) | i ∈ V, j ∈ N(i)}

An example of a resulting candidate edge graph is shown in Figure 6.1.

Hybrid Metaheuristics for the Travelling Salesman Problem 47



CHAPTER 6. EXPERIMENTAL EVALUATION

Figure 6.1: A candidate edge graph with n = 25, dKNN = 3, kKNN = 4, qKNN = 1.

Initial tour

For the procedure we use to generate the initial tour, we consider the following:

• The procedure must be quick, roughly of the order O(n log(n)), to avoid becoming a bottle-
neck

• The tour need not be short per se, but shorter is better, to save on the number of needed
local search moves (and thus running time) used in each experimental run

• The tour must be improvable upon by local search, i.e. there is a path of local search moves
from the tour to a good solution

The Christofides–Serdyukov algorithm [6], an approximation algorithm for TSP with an ap-
proximation ratio of 1.5, is used to create a warm start tour in some research, but mostly for small
n and complete graphs, because it has running time complexity O(n3).

Greedy search (where we construct a tour by adding the closest next node) is an improvement
over a random tour, but may still lead to a number of very long edges to reach nodes that were
forgotten: some edges will suddenly travel far across the graph to reach a node not in the tour
yet, as can be seen in Figure!6.2. This creates a problem for the improvability of the tour: for
such long edges, it is more unlikely there are nodes that are the neighbor of both endpoints of the
edge in the candidate edge graph (because the candidate edge graph is based on distance). This
means it is less likely that an explicitly bounded local search will have a suitable replacement edge
or edges within their scope that can allow this long edge to be removed.
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Figure 6.2: A tour constructed by greedy search (left) compared to our version (right).

We will use greedy search with two modifications that aim to result in good improvability of
the warm start tour.

The first modification is that, to prevent creating long edges that are caused by exhausting
the neighbors around, we force the search to move outward without leaving any unadded nodes
behind. This can be observed in Figure 6.2. As a greedy choice, rather than choose the node
closest to the last added node, we use the following criterion: given we have already constructed
the partial tour τ (a sequence of nodes), choose the next node i∗ with coordinates ui∗ as the node
with the net highest distance to the initial node yet lowest distance to the average node:

i∗ = argmaxi∈V \τ
∥∥ui − uτ(1)∥∥2 −

∥∥∥∥∥∥ui − 1

|τ |
∑
j∈τ

uj

∥∥∥∥∥∥
2

We apply this to 46 graphs with sizes evenly in the range [50, 500], and the Delaunay triangu-
lation as edges, and observe, as shown in Table 6.1, that the standard deviation in edge lengths is
lower than that of a regular greedy search.

Opt. gap (%) Tour edge lengths Time (s)

OPT (Concorde [15]) 0.00 ± 0.00 0.04388 ± 0.02893 10.32838 ± 13.85636

Greedy 28.08 ± 5.82 0.05647 ± 0.08063 0.01569 ± 0.01074

Ours 43.90 ± 9.03 0.06365 ± 0.06725 0.02130 ± 0.01086

Table 6.1: The tour optimality gaps, tour edge lengths, and construction times of the optimal
solution and the two compared warm start tour methods. The small number of very long edges
appears in the greedy tour, but not in ours.

The second modification is that for any edge we attempt to ensure kt mutual neighbors between
the endpoints, with those neighbors closer to each endpoint than the length of the edge. This is
illustrated in Figure 6.3. In other words: we wish to make sure that for each edge, there exist some
nodes that have edges to the endpoints that form a triangle conforming to the triangle inequality,
with the original edge being the longest. This ensures that for any comparatively longer edge,
there are several pairs of edges in the candidate edge graph that could replace the longer edge,
meaning the long edge can be resolved using a local search move that can be found by an explicitly
bounded heuristic. This increases the improvability of the tour. If for some edge, there are more
than kti such potential mutual neighbors, we choose the ones with the lowest minimum distance
to any of the endpoints. Otherwise, we simply choose all of them.
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Figure 6.3: The area for a long edge in which we search for mutual neighbors to add edges to,
until we have at least kt such mutual neighbors or run out of nodes to add edges to. The potential
edges between the long edge endpoints and the mutual neighbors are shown as dark green edges.

This requirement will be actively renewed after an edge is added to the graph later because
the edge appears in a subgraph output tour but not in the whole graph set of edges E.

6.1.4 Evaluated algorithms

To compare our metaheuristic, we also evaluate various other subgraph optimization procedures,
namely:

• 2-opt with mandatory edges
2-opt constrained only on subgraphs forms an interesting type of local search, and can be
compared to 2-opt over the graph as a whole to estimate the quality of the subgraph selection.

• LKH with mandatory edges
Since LKH [24] returns near-optimal solutions, using LKH to optimize subgraphs constitutes
an indicative bound on the best performance we can possibly achieve for any given subgraph
selection.

Lastly, for some experiments we also run the following algorithms over the graph in its entirety:

• Concorde
Concorde [8, 15] provides an optimal solution (but since, unlike any other algorithm we
evaluate, it has exponential time complexity w.r.t. n, and above some n its running time
will exceed that of the other algorithms; we found it most reasonable for our purposes to
evaluate Concorde only on n ≤ 1000).

• LKH
LKH [24, 15] provides a near-optimal solution in very minimal time, and can be used a
replacement for Concorde in comparisons, when running the same number of Concorde
evaluations would be too costly in time.

• 2-opt
2-opt is a baseline for local search.

• OR-Tools
OR-Tools [11] is a popular library for combinatorial optimization, by Google. It has the
ability to solve TSP.
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We evaluate three trained instances of ML 2-opt trained on TSP instances of sizes m =
20, 50, 100, specifically the following 3 models [79]:

• m = 20: policy-TSP20-epoch-189

• m = 50: policy-TSP50-epoch-268

• m = 100: policy-TSP100-epoch-262

We do not do hyperparameter optimization specifically on the metaheuristic using adapted
beam search. During preliminary experiments, we found we could not match the performance of
ML 2-opt. This is not surprising, considering ML 2-opt already performs better on regular TSP
than the other models we tried with adapted beam search. Except the choice of beam width w, for
which there is already a significant body of research in general, all hyperparameters for adapted
beam search are included in the following hyperparameter analysis with ML 2-opt. The following
are subgraph optimization procedures we compared against during preliminary experiments that
are interesting to note for their purpose in analyzing adapted beam search metaheuristics:

• Adapted beam search on edge lengths
To get an indication of the quality of the edge values produced, we can compare against a
beam search that simply uses edge lengths, L(i, j) = cij .

• Adapted beam search on Concorde tour
We can optimize a subgraph with Concorde [8], then run beam search on the edges with
probability 1 if they are in the tour returned by Concorde, and 0 otherwise. This mean
the result will contain all mandatory edges, and otherwise many edges from the optimal
tour. This allows us to see the performance of using adapted beam search on a solution
that we know is optimal for regular TSP, but unaware of mandatory edges. Achieving
the optimal solution for regular TSP is the goal that an ML model unaware of mandatory
edges is trained towards, and therefore this allows us to see specifically the potential loss in
performance caused by the model being unaware of mandatory edges.

6.2 Hyperparameter analysis

To determine the effect of the hyperparameters on the performance and running time, we perform
various experiments in which we vary these hyperparameters. Since it is very difficult to estimate
the significance of some individual hyperparameters intuitively, this mainly serves the purpose of
gaining a better underlying understanding of the effects of the respective design choices.

We will also examine which choice of hyperparameters leads to the best performance or running
time. This is useful both to speed up the experiments with a roughly known estimate of the
performance-time tradeoff, and to get good performance on evaluation data. Note that we do not
aim to find an optimal hyperparameter configuration.
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List of hyperparameters

Per experiment, we will list the number of test cases, number of input graph nodes, and the
relevant hyperparameters:

Input

T Number of test cases

n Number of nodes

Candidate edge graph and initial tour

dKNN KNN search distance

kKNN KNN neighborhood size

qKNN KNN neighborhood size per quadrant

kt Minimum closer mutual neighbors between edge endpoints

Subgraph

k Subgraph size

sX Maximum subgraph selection attempt consecutive failures

ρm Maximum ratio of mandatory edges

b← Whether to also add every node’s tour predecessor

Local search

tX Maximum consecutive unsuccessful moves

∆X Minimum improvement ratio

ML 2-opt

m The ML 2-opt trained model used (20, 50 or 100)

tL Number of ML 2-opt model steps (individual 2-opt steps within the subgraph optimization)

ρD Ratio of ML 2-opt model steps that have an enforced number of misdirected edges mD

te Interval of ML 2-opt model steps containing 1 step with mD = 0

Presentation of results

Each experiment will be run on T test cases (different for each experiment). For each configuration,
for any optimality gap or elapsed time, we have mean µ and standard deviation σ across all test
cases. In the respective table, each result will be listed as either µ or µ ± σ. For each time,
we will emphasize in bold the best values of the ML-based model. Graphs indicate the mean
optimality gap over all test cases, and curves extend until the latest termination across all test
cases. Dashed lines extend after the latest test case termination, indicating the mean optimality
gap at termination. Boxplots will be centered around the median, as is standard, and outliers are
not shown.
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6.2.1 Subgraph size k, ML 2-opt model size m

We would like to know what the effect of the subgraph size k is. The subgraph size determines
the scope to which the resulting local search metaheuristic will be bounded. For smaller subgraph
sizes it will be easier to make high-quality inferences within the scope of the subgraph, but for
larger subgraph sizes the expressiveness of the output with regards to moves on the overarching
graph is greater, thereby possibly finding moves that are not found by smaller subgraphs.

Additionally, some models may perform better on specific subgraph sizes: especially when an
ML model has been trained on a specific size. Therefore for the k evaluated, we try all ML 2-opt
model sizes.

The observed optimality gaps over elapsed wall-clock time are shown in Figure 6.4, the op-
timality gaps at termination are shown in Figure 6.5, and a detailed overview of the results is in
Table 6.2.

Hyperparameters

T = 30 dKNN = 3 k = . . . tX = 3 m = . . .

n = 500 kKNN = 30 sX = 5 ∆X = 0.01% tL = 175

qKNN = 4 ρm = 15% ρD = 99%

kt = 4 b← = 0 te = 2
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Figure 6.4: The optimality gap over wall-clock time (s) for different values of k and m.
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Figure 6.5: The optimality gap at termination for different values of k and m.
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Optimality gap (%) w.r.t. LKH Total time

1m 2m 3m 5m Final (s)

LKH 0.00 0.00 0.00 0.00 0.00 ± 0.00 1 ± 0

S
u

b
gr

ap
h

op
ti

m
iz

at
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n
w

it
h

M
L

2-
o
p

t

k m

20

20 35.98 30.38 28.22 27.45 27.45 ± 11.72 127 ± 75

50 29.08 22.93 20.69 19.98 19.98 ± 10.08 144 ± 62

100 31.89 24.28 21.86 21.03 21.03 ± 10.02 172 ± 64

30

20 33.36 27.50 26.45 25.99 25.98 ± 11.40 109 ± 63

50 20.18 10.37 7.51 6.71 6.71 ± 3.49 181 ± 53

100 29.16 19.47 16.02 14.76 14.74 ± 6.67 193 ± 65

50

20 33.98 29.72 28.12 27.54 27.54 ± 7.35 121 ± 68

50 11.01 5.38 3.97 3.67 3.67 ± 1.18 178 ± 43

100 21.84 13.95 11.23 10.07 10.06 ± 4.79 202 ± 65

60

20 37.19 34.48 34.02 33.87 33.87 ± 6.66 82 ± 50

50 10.61 5.32 3.97 3.65 3.65 ± 1.16 184 ± 49

100 21.11 12.91 9.18 7.45 7.39 ± 2.79 229 ± 57

75

20 42.67 42.02 42.02 42.02 42.02 ± 6.80 46 ± 34

50 13.29 7.24 5.44 4.83 4.83 ± 1.25 194 ± 48

100 19.52 13.15 10.37 9.53 9.53 ± 4.21 187 ± 61

100

20 44.68 44.68 44.68 44.68 44.68 ± 5.76 30 ± 16

50 18.61 12.87 11.01 10.08 10.07 ± 4.04 183 ± 69

100 20.97 13.55 11.16 10.54 10.49 ± 6.08 175 ± 67

Table 6.2: The optimality gaps w.r.t. LKH at different wall-clock times for different values of k
and m, over 30 test cases.

We observe that the model m = 50 appears best or near-best across all subgraph sizes at any
time. That model performs best on subgraph size k = 60, very closely followed by k = 50. Each
individual model seems to perform best on approximately the size of graphs it was trained on.
Interestingly, the model trained on the largest graphs, is not the best performing, nor is the largest
subgraph size, which has the largest output expressiveness with respect to local search moves over
the entire graph.

To get a meaningful sense of the performance on certain subgraph sizes k, we can compare the
performance against the subgraph optimization procedures

• 2-opt - as a baseline for local search (if the model does not do better than this, the subgraph
optimization is qualitatively too bad), and

• LKH - as a near-optimal subgraph optimization method. We use this as an indication of
how good the metaheuristic can be if the used ML model is near-perfect.

The observed optimality gaps over elapsed wall-clock time are shown in Figure 6.6, and a
detailed overview of the results is in Table 6.3.
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Hyperparameters

T = 10 dKNN = 3 k = . . . tX = 3 m = 50

n = 500 kKNN = 30 sX = 10 ∆X = 0.01% tL = 1000

qKNN = 4 ρm = 25% ρD = 60%

kt = 4 b← = 0 te = 8
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Figure 6.6: The optimality gap over wall-clock time (s) for different values of k and subgraph
optimization methods.
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Optimality gap (%) Total time

1m 3m 5m 10m Final (s)

Concorde 0.00 0.00 0.00 0.00 0.00 ± 0.00 41 ± 46

LKH 0.08 0.08 0.08 0.08 0.08 ± 0.09 0 ± 0

2-opt 11.27 11.27 11.27 11.27 11.27 ± 1.22 9 ± 1

S
u

b
g
ra

p
h

op
ti

m
iz

at
io

n

k
=

50

LKH 0.11 0.11 0.11 0.11 0.11 ± 0.09 100 ± 21

2-opt 11.77 11.77 11.77 11.77 11.77 ± 1.88 38 ± 6

ML 2-opt 51.56 15.79 7.29 3.51 2.72 ± 0.79 841 ± 206

k
=

7
5 LKH 0.11 0.11 0.11 0.11 0.11 ± 0.11 100 ± 12

2-opt 11.54 11.54 11.54 11.54 11.54 ± 1.49 40 ± 4

ML 2-opt 62.28 21.49 13.00 6.91 5.29 ± 0.93 875 ± 310

k
=

10
0 LKH 0.17 0.14 0.14 0.14 0.14 ± 0.13 111 ± 21

2-opt 10.65 10.65 10.65 10.65 10.65 ± 0.99 40 ± 4

ML 2-opt 66.66 33.77 22.56 11.15 6.80 ± 1.87 1141 ± 466

Table 6.3: The optimality gaps at different wall-clock times for different values of k, over 10 test
cases.

The earlier observation that the model performs worse on k = 100 than on k = 50 becomes
extra clear here, with subgraph optimization using 2-opt as a baseline of which the performance
clearly increases with greater k. From the performance of subgraph optimization using LKH, we
can see that there is a lot of potential for local search using TSP with mandatory edges to get
near-perfect performance, with optimality gaps nearing 0.1%. Current performance of ML 2-opt
is still quite far from there, indicating that there is much room left for improvement.

The slightly slightly better performance for smaller k of subgraph optimization using LKH does
not make sense, but we expect it to be caused by the random variation in performance caused by
the subgraph selection with respect to the entire graph, and thereby how many mandatory edges
it contains. Due to time cost, the experiment was only run over 10 test cases, but we expect that
using many more test cases will correct this and give slightly better performance on larger k.

6.2.2 Local search maximum unsuccessful moves tX

The maximum number of consecutive unsuccessful moves in the local search tX provides a tradeoff
between performance and running time. Since the time it takes to improve the tour length keeps
increasing when the tour length decreases, it helps to set a certain cutoff. In this case, the number
of consecutive unsuccessful moves (moves with a tour length not sufficiently smaller than the
previous) gives an indication of the expected difficulty of finding improvements from thereon out.

Hyperparameters

T = 200 dKNN = 3 k = 50 tX = . . . m = 50

n = 500 kKNN = 30 sX = 5 ∆X = 0.01% tL = 175

qKNN = 4 ρm = 15% ρD = 99%

kt = 4 b← = 0 te = 2

The observed optimality gaps over elapsed wall-clock time are shown in Figure 6.7, the op-
timality gaps at termination are shown in Figure 6.7, and a detailed overview of the results is in
Table 6.4.
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Figure 6.7: The optimality gap over wall-clock time for different values of tX .

1 2 3 5 10

tX

0

5

10

15

O
p

ti
m

al
it

y
ga

p
(%

)
w

.r
.t

.
L

K
H

Figure 6.8: The optimality gap at termination for different values of tX .
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Optimality gap (%) w.r.t. LKH Total time

1m 2m 3m 5m Final (s)

LKH 0.00 0.00 0.00 0.00 0.00 ± 0.00 1 ± 0
M

L
2
-o

p
t

tX

1 12.03 9.25 9.21 9.21 9.21 ± 6.71 80 ± 27

2 10.68 5.67 5.00 4.88 4.87 ± 2.17 130 ± 38

3 11.00 5.36 4.13 3.87 3.87 ± 1.73 165 ± 49

5 10.71 5.14 3.58 2.96 2.91 ± 1.02 226 ± 62

10 10.93 5.18 3.53 2.57 2.35 ± 0.71 336 ± 99

Table 6.4: The optimality gaps w.r.t. LKH at different wall-clock times for different values of tX ,
over 200 test cases.

We see that the performance increases with higher tX , as does the running time, as expected.
The curves have the same shape, and it appear the performance for higher tX also increases
consistently over every moment in time.

6.2.3 Local search minimum improvement ∆X

Similar to tX , changing ∆X provides a tradeoff between performance and running time. During
preliminary evaluation, we found that for larger n, sometimes the improvements on the tour
being found become smaller for long times with hardly any unsuccessful moves. In that scenario,
tweaking this hyperparameter may be a better way to achieve a certain performance-time tradeoff.

Hyperparameters

T = 200 dKNN = 3 k = 50 tX = 3 m = 50

n = 500 kKNN = 30 sX = 5 ∆X = . . . tL = 175

qKNN = 4 ρm = 15% ρD = 99%

kt = 4 b← = 0 te = 2

The observed optimality gaps over elapsed wall-clock time are shown in Figure 6.9, the op-
timality gaps at termination are shown in Figure 6.9, and a detailed overview of the results is in
Table 6.5.
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Figure 6.9: The optimality gap over wall-clock time for different values of ∆X .
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Figure 6.10: The optimality gap at termination for different values of ∆X .
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Optimality gap (%) w.r.t. LKH Total time

1m 2m 3m 5m Final (s)

LKH 0.00 0.00 0.00 0.00 0.00 ± 0.00 1 ± 1

M
L

2
-o

p
t

∆X

1% 11.85 11.46 11.44 11.43 11.43 ± 4.82 51 ± 19

0.5% 10.01 8.14 8.10 8.05 8.04 ± 3.36 71 ± 27

0.1% 9.57 5.33 4.89 4.84 4.84 ± 1.92 115 ± 37

0.05% 9.34 5.18 4.50 4.39 4.36 ± 1.66 135 ± 52

0.01% 9.91 5.00 3.95 3.75 3.70 ± 1.15 165 ± 54

0.005% 9.74 5.17 4.08 3.85 3.85 ± 1.63 166 ± 46

0.001% 9.39 4.84 3.81 3.54 3.54 ± 1.20 172 ± 48

0 9.55 4.93 3.89 3.63 3.61 ± 1.43 171 ± 54

Table 6.5: The optimality gaps w.r.t. LKH at different wall-clock times for different values of ∆X ,
over 200 test cases.

We see that the performance increases with lower ∆X , as does the running time, as expected.
The curves have the same shape, and it appear the performance for lower ∆X also increases
consistently over every moment in time. After ∆X = 0.01%, the performance increase from
lowering ∆X becomes quite small.

6.2.4 Maximum mandatory edge ratio ρm

A high degree of mandatory edges in a subgraph will decrease the opportunities for improvement,
and make it harder for a model not trained on mandatory edges to use the opportunities left.
However, a low maximum ratio of mandatory edges ρm makes it harder to select valid subgraphs
from the overarching graph, especially in the beginning of the local search when two nodes that
are neighbors in the tour may not be so close in the graph as a whole. Therefore, we are interested
to see what the effect of the value ρm is, since this is hard to intuitively predict.

Hyperparameters

T = 30 dKNN = 3 k = 40, 75 tX = 2 m = 50

n = 500 kKNN = 30 sX = 5 ∆X = 0.05% tL = 250

qKNN = 4 ρm = . . . ρD = 99%

kt = 4 b← = 0 te = 2

The observed optimality gaps over elapsed wall-clock time are shown in Figure 6.11, the op-
timality gaps at termination are shown in Figure 6.11, and a detailed overview of the results is in
Table 6.6.
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Figure 6.11: The optimality gap over wall-clock time (s) for different values of ρm.
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Figure 6.12: The optimality gap at termination for different values of ρm.
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Optimality gap (%) w.r.t. LKH Total time

1m 2m 3m 4m Final (s)

LKH 0.00 0.00 0.00 0.00 0.00 ± 0.00 1 ± 0

S
u

b
g
ra

p
h

op
ti

m
iz

at
io

n
w

it
h

M
L

2
-o

p
t

ρm k m

15%
40 50 12.26 5.93 4.84 4.80 4.80 ± 2.21 141 ± 35

75 50 14.11 7.98 6.86 6.75 6.75 ± 1.73 147 ± 32

20%
40 50 10.34 4.98 4.40 4.36 4.36 ± 1.68 130 ± 25

75 50 14.77 8.84 7.64 7.47 7.43 ± 2.43 144 ± 46

25%
40 50 9.59 4.77 4.00 3.98 3.98 ± 1.58 135 ± 32

75 50 14.97 8.60 7.16 6.85 6.78 ± 2.12 156 ± 49

30%
40 50 9.92 4.91 4.50 4.46 4.46 ± 2.80 131 ± 28

75 50 14.67 8.28 7.05 6.85 6.85 ± 1.80 147 ± 40

33%
40 50 9.74 4.75 4.24 4.12 4.11 ± 2.31 134 ± 41

75 50 14.86 8.65 7.20 6.95 6.90 ± 2.33 157 ± 51

Table 6.6: The optimality gaps w.r.t. LKH at different wall-clock times for different values of ρm,
over 30 test cases. The best optimality gaps per k are in bold.

We observe no significant difference between the different values of ρm, for k = 40 nor for
k = 75. We assume this value is much less important than others, and therefore we propose it
is best to choose this value safely: not too close to 0% (thereby making it very hard to select
subgraphs) and not too close to 33% (thereby making it hard to optimize the subgraph tour), but
somewhere in the middle, for general purposes. For a stress test, is may be better to set it high
(such as 33%) and, as the subgraph tour optimization may be harder when subgraphs with a high
mandatory edge ratio are selected, choose high tX and low ∆X to allow these failures to happen
and just take up more running time.

6.2.5 ML 2-opt steps tL

The number of 2-opt steps taken by the 2-opt model, tL, determines the amount of improvement
that is found on each subgraph. Operating for many moves on the same subgraph may decrease
the performance-time ratio (it would be better to switch to another subgraph, since we keep
repeating the procedure anyway). However, operating too few moves on the same subgraph
may lead to the model’s inability to deal with misdirected edges gracefully, and also lead to
lower performance under the same running time constraints imposed by tX and ∆X due to a
relatively lower improvement per subgraph optimization step. The original models were trained
with tL = 2000.

The observed optimality gaps over elapsed wall-clock time are shown in Figure 6.13, the op-
timality gaps at termination are shown in Figure 6.13, and a detailed overview of the results is in
Table 6.7.

Hyperparameters

T = 30 dKNN = 3 k = 100 tX = 3 m = 100

n = 500 kKNN = 30 sX = 5 ∆X = 0.01% tL = . . .

qKNN = 4 ρm = 15% ρD = 99%

kt = 4 b← = 0 te = 2
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Figure 6.13: The optimality gap over wall-clock time for different values of tL.
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Figure 6.14: The optimality gap at termination for different values of tL.
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Optimality gap (%) w.r.t. LKH Total time

2m 5m 15m 30m Final (s)

LKH 0.00 0.00 0.00 0.00 0.00 ± 0.00 1 ± 0

M
L

2
-o

p
t

tL

100 15.07 14.58 14.58 14.58 14.58 ± 9.00 94 ± 41

200 15.53 11.14 11.11 11.11 11.11 ± 7.08 195 ± 70

400 19.86 10.97 8.24 8.16 8.16 ± 3.93 419 ± 206

800 24.14 13.54 6.69 6.55 6.55 ± 2.08 734 ± 206

1300 28.86 17.65 7.67 6.17 6.12 ± 3.00 1207 ± 385

2000 34.24 22.88 11.08 7.42 7.16 ± 4.54 1521 ± 503

3000 34.89 25.64 13.55 7.29 5.57 ± 2.63 2280 ± 1016

Table 6.7: The optimality gaps w.r.t. LKH at different wall-clock times for different values of tL,
over 30 test cases.

As expected, we observe that the performance-time tradeoff increases when using lower tL:
the curve of the performance w.r.t. time is much steeper at the start. However, we also see that
as expected, with lower tL but the same tX and ∆X , the final performance becomes significantly
worse. An interesting conclusion we can draw is that the model as a whole may run faster if we
start with lower tL, and then gradually increase tL while it becomes harder to find improvements.
Alternatively, we can conclude that it would be better to do away with the hyperparameter tL
and replace it with a stopping condition that stops when a certain improvement is reached, or a
certain ratio of improvement over time has been reached.

6.2.6 ML 2-opt interval with no misdirected edges te

If the interval of steps te, in which one step has a maximum number of misdirected edges mD = 0,
is very low, there is not much freedom for the model to make interesting moves before the next.
However, if it is too large, there will be less steps with mD = 0 that produce a subgraph tour that
is valid to return, thereby possibly lowering the quality of the output of the subgraph optimization.

Hyperparameters

T = 30 dKNN = 3 k = 50 tX = 3 m = 50

n = 500 kKNN = 30 sX = 5 ∆X = 0.01% tL = 250

qKNN = 4 ρm = 25% ρD = 99%

kt = 4 b← = 0 te = . . .

The observed optimality gaps over elapsed wall-clock time are shown in Figure 6.15, the op-
timality gaps at termination are shown in Figure 6.15, and a detailed overview of the results is in
Table 6.8.
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Figure 6.15: The optimality gap over wall-clock time for different values of te.
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Figure 6.16: The optimality gap at termination for different values of te.
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Optimality gap (%) w.r.t. LKH Total time

1m 2m 3m 5m Final (s)

LKH 0.00 0.00 0.00 0.00 0.00 ± 0.00 1 ± 0
M

L
2
-o

p
t

tE

2 12.90 6.25 4.17 3.43 3.38 ± 1.82 230 ± 76

4 12.56 6.38 4.36 3.51 3.40 ± 0.88 232 ± 62

6 11.89 6.14 4.15 3.20 3.16 ± 0.74 237 ± 61

8 10.97 5.61 4.04 3.23 3.19 ± 0.85 237 ± 64

Table 6.8: The optimality gaps w.r.t. LKH at different wall-clock times for different values of te,
over 30 test cases.

It appears that, for the evaluated hyperparameter configuration, either the gained final per-
formance from increasing the number of steps with mD = 0 roughly equals the potential lost
performance from the ML model having less choices per 2-opt step, or alternatively, the effect is
too little to measure. Since choosing low te has a potential downside, but choosing high te has a
certain downside (although of unknown proportion), we propose to choose te = 2 for the maximum
number of steps with mD = 0.

6.3 Final evaluation

We run two final experiments to evaluate the metaheuristic: a very large instance, and instances
in TSPLIB [10]. We do not attempt to achieve state-of-the-art on any stated problem, nor try to
achieve the best performance we can. The hyperparameters we have chosen are chosen in order
to get a result to provide insight into the potential of the concept only. Additionally, we strongly
limit the running time due to hardware and time constraints. Changing these hyperparameters,
and running on better hardware and for a longer time, will certainly be able to give much better
performance.

Large instance

We evaluate a uniformly generated instance with n = 105, to get an idea of the potential per-
formance this method can achieve. This is significantly larger than the cases with typical n ≤ 200
that have been evaluated in most previous research on TSP with machine learning. We do not set
termination constraints for this, but terminate it manually.

Hyperparameters

T = 1 dKNN = 3 k = 100 tX = ∞ m = 100

n = 105 kKNN = 100 sX = 3 ∆X = 0 tL = 400

qKNN = 25 ρm = 0.325% ρD = 80%

kt = 5 b← = 1 te = 4

TSPLIB 2D-TSP

We evaluate each 2D-TSP instance in TSPLIB with n < 104. This provides a reference against
other research on these graph sizes, since results on TSPLIB for algorithms that run on graph
sizes in the range [102, 104] are available for a large part of the existing research. We will provide
a comparison with the popular library OR-Tools [11].
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Because some cases in TSPLIB have nodes with relative positions that cause precision problems
in the ML 2-opt model, of any pair of nodes that are closer to each other than 10−4 we remove the
one first occurring in the TSPLIB definition. We also leave out the instances fl3795 and vm1748.

We evaluate ML 2-opt, and adapted beam search with beam width w = 32 using the con-
structive model proposed in Learning TSP Requires Rethinking Generalization [54] (we will refer
to this model as L. TSP for short), of which we use the pretrained model tsp 20-50/rl-ar-var-

20pnn-gnn-max 20200313T002243 [80]. L. TSP outputs a probability logit value for each directed
edge in the complete graph.

Because the metaheuristic with adapted beam search is slow due to its unparallelized nature,
we can not run this model with better hyperparameters than we do now, because it would take too
long for the larger graph sizes. We have, in preliminary experiments, determined hyperparameter
configurations that are better for smaller graphs, and can consistently outperform 2-opt with
some margin. However, note that in also in those experiments, apart from being much slower in
practice, adapted beam search on L. TSP was consistently outperformed by ML 2-opt, even by
ML 2-opt with comparatively uncarefully chosen hyperparameters. Therefore, we expect to see
poor performance of this metaheuristic on TSPLIB.

ML 2-opt hyperparameters

T = 70 dKNN = 3 k = 50 tX = . . . m = 50

n = . . . kKNN = 50 sX = 10 ∆X = . . . tL = . . .

qKNN = 10 ρm = 33% ρD = 99%

kt = 4 b← = 1 te = 2

Based on what we have learned from the hyperparameter analysis, we use 4 different hyper-
parameter configurations for ML 2-opt, from qualitative to fast:

ML 2-opt evaluated configurations

# tX ∆X tL

1 10 0.01% 300

2 5 0.04% 200

3 3 0.1% 150

4 2 1% 100

L. TSP hyperparameters

T = 70 dKNN = 3 k = 40 tX = 50 w = 32

n = . . . kKNN = 50 ∆X = 0

qKNN = 10

kt = 4 b← = 1

6.4 Final results

Large instance

LKH terminated in 88 seconds. Our procedure for a warm start tour, however, already took 538
seconds. We terminated the run after 40 hours, at which an optimality gap w.r.t. LKH of 3.491%
had been reached. An optimality gap of 10% took 4 hours to reach. These running times are too
long to be useful for any sort of interpretation, outside of the fact they are infeasible for practical
use. However, the large number of local search steps taken (31057 subgraph optimizations, of
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which each is the composition of 400 2-opt moves), it provides a good opportunity to look at the
optimality gap over this large number of steps, which we do in Figure 6.17.
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Figure 6.17: The optimality gap of ML 2-opt for n = 105, over the number of subgraph tours of
which the resulting local search move for the entire graph’s tour was applied.

We can see that the graph is less sharply curved than performance over elapsed wall-clock time,
indicating that the improvement per local search step is more constant. This appears to indicate
that each local search move at the start is reasonably saturated: the average improvement found
by each of the 400 individual 2-opt moves made by the model is high. This is what we would
expect for relatively low tL.

TSPLIB 2D-TSP

The observed optimality gaps at termination for all instances, over the number of nodes they
contain, is shown in Figure 6.18, and a detailed overview of the results is in Table 6.9.
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Figure 6.18: The optimality gaps at termination of the evaluated algorithms, over the number
of nodes in the instances. Each point marks an individual evaluation, curves are drawn using a
Savitzky-Golay filter [81].
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ML 2-opt

LKH 2-opt #1 #2 #3 #4 L. TSP OR-Tools

Name n % (s) % (s) % (s) % (s) % (s) % (s) % (s) % (s)

rl5934 5934 0.4 3 26.2 332 8.0 2718 11.1 650 11.8 471 25.3 158 44.2 699 6.1 3357

rl5915 5915 0.4 3 33.0 261 5.9 2509 9.4 701 12.0 361 27.0 155 35.6 619 5.0 6038

fnl4461 4461 0.3 3 17.7 136 1.9 1917 3.6 449 5.0 284 13.5 93 31.9 247 4.7 2872

pcb3038 3038 0.2 2 19.8 79 2.6 1124 3.7 402 5.5 239 15.2 75 40.4 59 5.6 988

pr2392 2360 0.4 2 20.9 73 2.9 1529 4.0 485 7.3 215 22.5 66 31.3 233 6.4 718

u2319 2319 0.2 2 3.7 24 1.2 784 1.7 178 2.4 69 3.8 25 6.6 30 2.5 349

u2152 2152 1.7 1 20.9 29 3.0 1296 5.7 433 6.4 220 13.4 41 30.1 56 5.9 419

d2103 2103 0.2 1 20.3 31 3.8 1085 5.8 300 8.0 177 19.5 50 30.6 140 2.6 686

rl1889 1889 0.3 2 27.7 61 9.0 758 5.4 407 12.6 153 23.2 67 39.0 179 6.8 457

u1817 1817 1.4 1 25.5 35 4.4 838 4.8 350 7.3 147 14.8 49 36.9 96 6.8 397

d1655 1655 0.9 1 21.9 31 4.3 892 5.6 397 8.9 160 17.1 40 25.7 227 7.3 230

fl1577 1577 1.8 2 35.1 44 11.5 909 8.0 512 15.2 231 30.4 55 38.6 189 3.3 539

u1432 1432 0.4 1 21.0 17 2.4 634 3.5 216 6.2 121 11.1 32 23.8 41 5.6 172

fl1400 1400 1.1 6 27.4 47 5.5 913 6.2 298 9.4 180 27.5 52 46.4 78 7.5 135

nrw1379 1379 0.2 1 18.9 31 1.9 914 3.4 420 5.8 190 13.8 47 32.6 67 4.6 121

rl1323 1323 0.1 1 27.5 36 8.2 1017 3.8 366 14.9 146 15.3 62 47.2 82 5.1 119

rl1304 1304 0.5 1 32.9 37 4.0 650 12.2 324 8.2 189 26.4 61 37.8 158 9.9 164

d1291 1291 1.6 1 42.8 20 3.5 828 7.6 271 7.5 254 27.4 43 45.3 141 7.0 223

pcb1173 1173 0.6 2 21.6 23 3.8 745 3.4 220 4.6 105 13.3 33 23.0 160 5.2 134

vm1084 1084 0.0 1 13.0 22 2.5 666 2.9 214 5.0 141 13.1 40 20.9 122 4.9 126

u1060 1060 0.0 3 23.5 34 1.6 621 3.6 632 14.0 198 27.5 53 30.5 178 8.7 107

pr1002 1002 0.0 1 19.2 29 3.6 1197 3.7 538 5.4 256 14.5 66 24.9 177 6.1 117

rat783 783 0.4 0 16.9 21 2.4 819 2.6 283 6.5 90 14.3 35 23.2 75 3.9 56

u724 724 0.1 1 14.9 18 2.0 645 2.1 309 4.9 127 10.7 35 21.7 94 5.2 39

d657 657 0.2 1 17.6 21 3.8 626 4.1 404 2.6 179 11.4 39 18.7 126 3.3 33

p654 654 0.0 2 14.5 21 4.2 1268 8.4 303 5.8 235 49.6 22 50.8 25 7.1 13

rat575 575 0.7 0 16.4 15 3.3 667 3.0 222 5.0 136 9.6 47 23.5 39 4.7 15

u574 574 0.2 1 19.8 18 2.7 545 4.0 239 4.6 141 16.2 38 21.9 69 4.9 23

d493 493 0.1 2 16.5 17 3.0 431 2.9 362 6.5 99 8.4 46 11.2 105 4.8 12

pcb442 442 0.0 0 29.3 12 1.5 955 3.1 282 4.7 145 14.4 36 17.7 66 4.2 12

pr439 439 0.0 1 17.9 11 3.5 843 2.0 289 6.4 146 14.6 43 20.9 73 4.4 11

fl417 417 0.5 2 18.5 17 6.0 1209 6.6 350 22.6 67 17.9 28 35.1 60 5.9 10

rd400 400 0.0 1 14.5 12 2.0 736 2.3 421 5.1 139 8.1 35 19.2 68 4.0 9

lin318 318 0.0 1 9.5 6 2.7 374 4.4 165 3.6 83 14.0 25 18.0 69 3.7 8

pr299 299 0.0 0 27.0 5 1.0 324 2.3 104 2.4 82 8.1 20 21.8 55 4.3 6

a280 279 0.3 0 16.1 3 1.5 231 4.1 116 4.6 56 6.7 21 21.9 33 4.4 5

pr264 264 0.5 0 8.0 3 0.8 443 6.7 91 3.4 98 23.3 7 18.6 33 5.9 4

gil262 262 0.3 0 16.9 5 2.5 359 3.1 247 5.9 47 5.7 22 16.1 77 6.6 4

pr226 226 0.0 0 7.9 5 1.9 296 2.6 131 6.7 48 7.1 25 17.1 55 3.5 2

ts225 225 0.1 0 14.7 2 1.0 206 3.0 82 1.7 43 4.1 17 9.6 45 5.2 2

tsp225 225 0.0 0 15.9 2 1.1 217 2.6 84 4.2 48 4.9 26 19.3 38 0.0 2

Hybrid Metaheuristics for the Travelling Salesman Problem 73



CHAPTER 6. EXPERIMENTAL EVALUATION

ML 2-opt

LKH 2-opt #1 #2 #3 #4 L. TSP OR-Tools

Name n % (s) % (s) % (s) % (s) % (s) % (s) % (s) % (s)

kroA200 200 0.0 0 17.8 3 0.6 297 0.4 131 3.4 45 9.2 15 12.2 56 1.7 1

kroB200 200 0.0 0 19.6 3 0.0 275 2.8 117 0.8 58 3.9 29 13.1 54 5.7 2

d198 198 0.2 0 8.5 2 4.3 299 5.2 104 7.6 66 34.4 6 11.8 41 1.7 1

rat195 195 0.6 0 19.5 2 1.9 403 2.6 108 7.9 41 3.7 23 17.1 51 3.1 2

u159 159 0.0 0 16.8 2 0.8 361 8.2 77 1.7 70 1.9 22 17.2 54 10.3 1

pr152 152 0.0 0 7.7 2 1.6 287 4.4 80 6.5 45 6.5 17 8.2 41 2.9 1

ch150 150 0.0 0 7.7 2 0.0 143 0.3 98 1.4 31 3.6 14 5.2 40 3.3 1

kroA150 150 0.0 0 11.4 2 1.0 148 0.3 100 3.2 27 8.2 11 13.2 26 3.7 1

kroB150 150 0.0 0 9.9 2 1.3 279 0.5 107 5.4 30 5.8 13 13.2 34 3.0 1

pr144 144 0.0 0 12.1 2 1.9 312 0.7 107 2.9 65 23.3 10 31.1 14 1.3 1

pr136 136 0.0 0 17.0 1 1.3 218 4.3 106 7.5 20 3.0 18 19.3 15 6.2 1

ch130 130 0.0 0 12.0 2 2.1 159 3.9 55 3.0 36 2.0 16 9.0 30 1.7 0

bier127 127 0.0 0 10.9 2 4.3 117 6.4 93 3.2 50 20.7 11 10.2 21 2.8 1

pr124 124 0.0 0 6.0 2 0.0 208 0.0 71 2.6 19 0.8 15 7.3 42 2.2 0

pr107 107 0.0 0 4.7 1 1.7 198 3.7 53 3.3 55 8.1 5 9.2 10 1.1 0

lin105 105 0.0 0 7.7 1 1.2 105 0.3 71 1.3 46 1.2 15 9.9 25 6.9 1

eil101 101 1.8 0 8.4 1 3.6 313 2.3 68 5.0 33 3.2 16 12.2 43 3.0 0

kroA100 100 0.0 0 8.1 1 0.0 195 0.3 71 0.1 39 0.8 11 5.5 14 3.2 0

kroB100 100 0.0 0 9.7 1 0.3 196 0.9 69 1.7 38 4.7 11 9.6 18 3.6 0

kroC100 100 0.0 0 6.0 1 0.0 180 1.3 46 0.3 26 0.5 10 6.0 36 7.2 0

kroD100 100 0.0 0 6.5 1 0.0 135 0.0 78 0.7 21 3.2 6 15.4 24 5.4 0

kroE100 100 0.0 0 9.8 1 0.5 185 0.4 61 1.1 25 4.1 7 7.9 16 2.1 0

rd100 100 0.0 0 11.4 1 0.6 95 0.9 49 0.5 18 3.1 14 10.3 15 7.3 0

rat99 99 0.7 0 11.8 1 0.7 130 4.8 56 2.8 68 8.4 18 9.7 34 6.2 0

eil76 76 1.2 0 14.9 1 2.4 244 2.8 116 7.5 24 6.5 11 6.9 19 4.4 0

pr76 76 0.0 0 12.2 1 1.0 99 1.0 61 2.6 23 9.5 10 5.8 13 2.6 0

st70 70 0.3 0 6.0 1 1.6 191 2.2 53 2.0 35 2.3 8 6.4 21 1.9 0

berlin52 52 0.0 0 12.0 0 0.0 84 0.0 44 0.4 24 0.1 11 9.6 16 5.3 0

eil51 51 0.7 0 7.7 0 0.7 78 1.1 32 1.1 49 2.0 6 4.1 27 1.3 0

Average

1000 ≤ n 0.6 2 23.7 65 4.3 1116 5.4 398 8.3 205 18.9 62 32.9 181 5.8 839

500 ≤ n < 1000 0.3 1 16.7 19 3.1 762 4.1 294 4.9 151 18.6 36 26.6 71 4.9 30

200 ≤ n < 500 0.1 1 16.7 7 2.0 480 3.2 198 5.5 80 10.0 27 18.1 59 4.3 6

100 ≤ n < 200 0.1 0 10.1 1 1.3 216 2.2 80 3.2 38 6.8 13 11.8 29 3.9 1

n < 100 0.5 0 10.7 1 1.1 138 2.0 60 2.7 37 4.8 11 7.1 22 3.6 0

All 0.3 1 16.4 24 2.5 595 3.6 222 5.4 109 12.1 33 20.7 86 4.6 268

Table 6.9: The optimality gaps (%) and rounded elapsed wall-clock time (s) at termination of
LKH, 2-opt, the 4 ML 2-opt configurations, L. TSP with adapted beam search and OR-Tools, for
all evaluated instances in TSPLIB. The lowest non-LKH optimality gap for each instance is in
bold (41x ML 2-opt #1, 13x ML 2-opt #2, 4x both ML 2-opt #1 and #2, 2x ML 2-opt #3, and
10x OR-Tools).
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It is clear that the ML 2-opt metaheuristic struggles with some of the larger instances, reaching
optimality gaps well above 5%. However, it can be clearly seen that 2-opt is improved upon by a
wide margin, even so by the fastest configuration in almost all cases. The fastest configuration on
the few largest instances is actually both faster in wall-clock time and reaches a lower optimality
gap than 2-opt. We can clearly observe the tradeoff between optimality and running time, determ-
ined by the hyperparameter configurations of the different ML 2-opt variations. Their optimality
gaps general place at various degrees between LKH and 2-opt. At lower n, the ratio in optimality
gap between ML 2-opt and 2-opt grows larger. Furthermore notable is that ML 2-opt variations
#1 and #2 solve a variety of cases, up to kroB200 with n = 200, to optimality.

Trends in the optimality gap are reasonably consistent across models. Interestingly, the running
time trends are also reasonably consistent across models when taking a few instances of comparable
size. For local search, this makes sense because those models start from the same initial tour.

Towards larger sizes, the best variations of ML 2-opt appear to underperform compared to
OR-Tools, but it is important to note that OR-Tools at this point takes far more time to run, and
there is much room for hyperparameter tuning that would pull the optimality gaps produced by
ML 2-opt further down.

Generally, we observe highly satisfactory and promising results, with the best ML 2-opt models
mostly performing much better than the alternative non-LKH solvers.
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Conclusions and future work

By exploring the topic of hybrid metaheuristics for TSP, we have formulated a list of requirements
and considerations, discussed the relevant relationship between the metaheuristic and the ML
model and proposed techniques to adjust an existing heuristic. These can be actively used to
create a new metaheuristic algorithm. Particularly, we have shown that based on these ideas, we
were able to both derive the concept and significance of local search using TSP with mandatory
edges, as well as construct such a metaheuristic.

The developed local search metaheuristic using machine-learned 2-opt [9] is applicable to graphs
much larger than most previous related work. We have shown that machine learning can be used
in local search to solve TSP on graphs with 100, 000 nodes. The obtained optimality gap w.r.t.
LKH of 3.5% in this case, as well as the low optimality gaps obtained for TSPLIB, show that this
type of method has the potential to achieve high performance. Through this metaheuristic we have
provided a concrete way for any existing ML solution to TSP to be adapted to larger graph sizes.
Additionally, we have shown that asymmetric mandatory edges and move tree composition allow
us to effectively parallelize improvement heuristics on such large graphs. Furthermore, in doing so
for ML 2-opt, thereby allowing its reinforcement learning based 2-opt decisions to be applied to
graphs of those larger sizes, we have successfully scaled an ML-based improvement heuristic for
TSP.

Based on the achieved performance, we conclude that local search using TSP with mandatory
edges is indeed a powerful metaheuristic method for TSP. We put forward the argument that the
method generalizes over all explicitly bounded local search algorithms. From this we reason that to
gain new insights into using machine learning in hybrid metaheuristics, improving the underlying
ML model used in this method has greater potential than researching specific such bounded local
search algorithms. On the other hand, because of the existence of this generalization relation, we
believe that the most meaningful novel insights into local search for combinatorial optimization
require explicitly considering local search metaheuristics that are not explicitly bounded.

Using machine learning to create hybrid metaheuristics for combinatorial optimization is a topic
with much room for creative, novel ideas. Further investigation into expressing existing algorithms,
such as LKH, in steps that machine learning can perform, could provide key insights into ways to
develop metaheuristics with ML. Particularly, the ability of a machine learning model to iterat-
ively construct a single local search move, as LKH does, would significantly increase the potential
of these hybrid metaheuristics.

In the domain of machine learning, being able to learn both short- and long-distance relation-
ships between elements in large sparse graphs would be helpful to solve NP-hard combinatorial
optimization problems, for which improvements in performance increasingly depend on such long-
distance relationships. Current models are often explicitly learning short-distance relationships
due to the model architecture or the statistical significance of short-distance relationships in the
dataset. We strongly expect even algorithms as powerful and efficient as LKH to be overtaken
by algorithms that primarily use machine learning. In part, this is due to the general continuous
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trend of improvement seen in machine learning, with little regard for the status quo in existing
solutions. In part, this is because the best existing algorithms will be slowly assimilated by iter-
atively finding ML-based solutions for their components. However, there are no free lunches [82],
and these algorithms may perform well on certain datasets, but always have identifiable, and po-
tentially adversarially generatable [83] inputs on which they fail. Moving to a paradigm where
concrete algorithmic steps are produced by ML would ensure that the resulting algorithm has
some known bounds and guarantees, but there is no clear pathway from here to such a paradigm.

Finally, specifically as a continuation of the method of local search using TSP with mandatory
edges proposed in this thesis, there are many opportunities both for improvements in performance
and efficiency. For example, an ML-based heuristic can be used to guide the subgraph selection.
Subgraph partition with asymmetric mandatory edges, followed by performing improvement such
as single 2-opt moves in parallel through tree composition can be done efficiently and continuously
within an ML model running over large sparse graphs, removing the need for a model instance
per subgraph.
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