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Abstract

The question whether the Simplex method admits a polynomial time pivot rule remains one
of the most important open questions in discrete optimization. Zadeh’s pivot rule had long been
a promising candidate, before Friedmann (IPCO, 2011) presented a subexponential instance,
based on a close relation to policy iteration algorithms for Markov decision processes (MDPs).
We investigate Friedmann’s lower bound example and exhibit three flaws in the corresponding
MDP: We show that (a) the initial policy for the policy iteration does not produce the required
occurrence records and improving switches, (b) the specification of occurrence records is not
entirely accurate, and (c) the sequence of improving switches used by Friedmann does not con-
sistently follow Zadeh’s pivot rule. In this paper, we resolve each of these issues by adapting
Friedmann’s construction. While the first two issues require only minor changes to the specifica-
tions of the initial policy and the occurrence records, the third issue requires a significantly more
sophisticated ordering and associated tie-breaking rule that are in accordance with the LEAST-
ENTERED pivot rule. Most importantly, our changes do not affect the macroscopic structure of
Friedmann’s MDP, and thus we are able to retain his original result.

1 Introduction

The Simplex method, originally proposed by Dantzig in 1947 (see [2]), is one of the most impor-
tant algorithms to solve linear programs in practice. At its core, the method operates by maintain-
ing a subset of basis variables while restricting non-basis variables to trivial values, and repeatedly
replacing a basis variable according to a fixed pivot rule until the objective function value can no
longer be improved. Exponential worst-case instances have been devised for many natural pivot
rules (e.g., 6, [71), and the question whether a polynomial time pivot rule exists remains one
of the most important open problems in optimization theory.

Zadeh’s LEAST-ENTERED pivot rule was designed to avoid the exponential behavior on
known worst-case instances for other pivot rules. The rule is memorizing in that it selects a variable
to enter the basis that improves the objective function and has previously been selected least often
among all improving variables. Indeed, for more than thirty years, Zadeh’s rule defied all attempts
to construct superpolynomial instances, and it seemed like a promising candidate for a polynomial
pivot rule.

It was a breakthrough when Friedmann eventually presented the first superpolynomial lower
bound for Zadeh’s pivot rule [3]. His construction uses a connection between the Simplex Al-
gorithm and Howard’s Policy Iteration Algorithm [5] for computing optimal policies in Markov
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decision processes (MDPs). Essentially, Friedmann’s construction consists of an MDP, an initial
policy and an ordering of the improving switches that result in an exponential number of itera-
tions when beginning with the initial policy and repeatedly making improving switches according
to the given ordering, which obeys the LEAST-ENTERED pivot rule. The construction translates into
a linear program of size O(n?) where the Simplex Algorithm with Zadeh’s pivot rule needs Q(2")
steps, which results in a superpolynomial lower bound of 22(v™) on the number of iterations.

Our contribution. In this paper, we expose different flaws in Friedmann’s lower bound construc-
tion and present adaptations to eliminate them. We first show that the chosen initial policy does
not produce the claimed occurrence records and improving switches, and we propose a modified
initial policy that leads to the desired behavior. Second, we observe that the formula describing the
occurrence records (that count the number of times an improving switch was made) given in [3]]
is inaccurate, and provide a (small) correction that does not disturb the overall argument. Note
that these two modifications are necessary but relatively minor.

Finally, we exhibit a significant problem with the order in which the improving switches are
applied in [3]]. More precisely, we show that this order does not consistently obey Zadeh’s LEAST-
ENTERED pivot rule, and, in fact, that no consistent ordering exists that updates the MDP level
by level in each phase according to a fixed order. This not only rules out Friedmann’s ordering,
but shows that a fundamentally different approach to ordering improving switches is needed. To
amend this issue, we show the existence of an ordering and a tie-breaking rule compatible with
the LEAST-ENTERED rule, such that applying improving switches according to the ordering still
proceeds along the same macroscopic phases as intended by Friedmann. In this way, we are able
to quantitatively retain Friedmann’s superpolynomial lower bound on the number of iterations
needed by Zadeh’s LEAST-ENTERED pivot rule.

Outline. Throughout this paper, we assume some basic familiarity with the construction given
in [3] and Markov decision processes in general. We review the most important aspects and
notation of [3] in Section [2} and, for convenience, we provide a copy of some tables that we rely
on in Appendix[A] Section [3|treats issues with the initial policy and our adaptation to address them.
In Section [4] we correct an inaccuracy concerning some of the occurrence records given in [3]]. The
main part of this paper is Section[5| where we show that the sequence of improving switches can be
reordered such that the order obeys the LEAST-ENTERED rule. Finally, we summarize our findings
in Section [6

2 Preliminaries

In this section, we review the Markov decision process constructed in [3]]. We introduce notation
related to binary counting and explain aspects of [3] used in this paper.

2.1 Friedmann’s lower bound construction

In [3], Friedmann uses the connection between the Simplex Algorithm for linear programming and
the Policy Iteration Algorithm for obtaining optimal policies in Markov decision processes (MDPs).
Similarly, we also restrict our discussion to policy iteration for MDPs, with the understanding that
results carry over to the Simplex Algorithm. We assume knowledge of MDPs and the connection to
the Simplex Algorithm and refer to [8]] for more information.

We first establish some notation. Given an MDP, a player-controlled edge e = (u,v) and a
policy o, we say that v is the target of u or u points to v if o(u) = v. If o(u) # v, we say that we
switch e or switch u to v when we apply the switch (u,v) in 0. For a policy o and an improving
switch e for o, we denote the policy obtained by applying the switch e in o by o]e].

Let n € N;n # 0 be fixed. Friedmann’s lower bound construction emulates an n-bit binary
counter by a Markov decision process G,,. For every binary number b = (b,,...,b;) that can be
represented by n bits, there is a unique policy o}, for G,, representing b. Note we denote the least
significant bit by by, i.e.,, b = Y | b;2¢=1. The Markov decision process G,, is constructed such



that applying the Policy Iteration Algorithm using the LEAST-ENTERED pivot rule enumerates all
policies og,01,...,09n_1. Since the LEAST-ENTERED pivot rule is applied, the algorithm always
chooses an improving switch that was chosen least often until now. More specifically, an occurrence
record ¢ is maintained, and, in every step, a switch minimizing ¢ is chosen. The rule does however
not determine which switch minimizing ¢ should be chosen if there are multiple candidates. There-
fore, an explicit tie-breaking rule may be used in the construction. For an edge e and a policy o
for G,, that is calculated during the application of the Policy Iteration Algorithm, we denote the
occurrence record of e at the time when o is reached by ¢7(e). We denote the set of improving
switches with respect to the policy o by 1.
For the remainder of this paper, we fix the following notation:

e The set of numbers that can be represented by n bits is denoted by B,,.

e letb € B,. Fori € {1,...,n}, the i-th bit of the binary representation of b is denoted
by b;. For b # 0, we denote the least significant bit of b which is equal to 1 by ¢(b), that
is, £(b) = min{i € {1,...,n} : b; # 0}.

e The unique policy representing b € B,, constructed in [3] is denoted by oy.

The process G,, can be interpreted as a “fair alternating binary counter” in the following sense.
Usually, when counting from 0 to 2" — 1 in binary, less significant bits are switched more often
than more significant bits. As the LEAST-ENTERED pivot rule forces the algorithm to switch all bits
equally often, the construction must ensure to operate correctly when all bits are switched equally
often. This is achieved by representing every bit by two gadgets where only one of them actively
represents the bit. The gadgets alternate in actively representing the bit. This enables one gadget
to “catch up” with the rest of the counter while the other one represents the bit.

The lower bound construction consists of n structurally identical levels, where level i represents
the i-th bit. A parameter N > 7n+1 with N € N is used for defining the rewards and an additional
parameter ¢ € (0, N~(?"*11) is used for defining the probabilities. The i-th level is shown in
Figure (1] the coarse structure of the whole MDP in Figure

A number n,, below or next to the name of a vertex v in Figure|l|denotes a reward of (—N)™
associated with every edge leaving v. Other edges have a reward of 0. Let ¢ be a policy and v be a
vertex. The value VAL, (v) of v with respect to ¢ is the expected accumulated reward obtained by
an infinite walk starting in v. The MDP is constructed such that all values are always finite.

Each level i contains two gadgets attached to the entry vertex k;. These gadgets are called lanes.
We refer to the left lane as lane 0 and to the right lane as lane 1. Lane j € {0, 1} of level i contains
a randomization vertex AJ and two attached cycles with vertices bj o and b;,. These gadgets are
called bicycles, and we 1dent1fy the bicycle containing vertex AJ w1th that Vertex For a bicycle A7,
the edges (b}, A7), (bz 1, A7) are called edges of the bicycle. For a policy o, the bicycle A7 is said to
be closed (with respect to o) if and only if a(bj ) = a(bj ) = AJ. Abicycle that is not closed is open.

The i-th level of G,, corresponds to the i- th bit. Wthh blcycle is actively representing the i-th
bit depends on the setting of the (i + 1)-th bit. When this bit is equal to 1, bicycle A} is considered
active. Otherwise, bicycle A? is considered active. The i-th bit is interpreted as equal to 1 if and
only if the active bicycle in level 7 is closed.

As initial policy, the MDP is provided the policy o* = o representing 0. Then, a sequence of
policies o1, 09, .. .,09n_1 is enumerated by the Policy Iteration Algorithm using the LEAST-ENTERED
pivot rule and an (implicit) tie-breaking rule. For b € B,,,b # 0, the goal is that the corresponding
policy oy, fulfills the following invariants. These invariants also apply for level n by setting b,,,1 :=0
and to b = 0 when substituting k) with .

1. Exactly the bicycles A{ corresponding to bits b; = 1 are closed. That is, b; = 1 holds if and
only if o3,(b o) = o(b] ;) = A] where j = b; ;.

2. For all other bicycles A7, it holds that ab(bg’o) = ab(bg’ 1) = k). That is, these bicycles point
to the level corresponding to the least significant set bit.

3. All entry vertices k; point to the lane containing the active bicycle if b; = 1 and to k)
otherwise. Formally, o (k;) = Cg’j = biy1 if b; = 1 and oy (k;) = k@) if by = 0.



Figure 1: Level i of GG,,. Circular shaped vertices are player-controlled, squares are randomization
vertices. Bold vertices are global in that they can be reached from other levels. Dashed vertices
do not belong to level i. Numbers on edges show the probability of taking this edge, numbers
below or next to vertices show the exponent of (— V) of the rewards of edges leaving this vertex.
Whenever there is no number, the rewards are 0.

4. The vertex s points to the entry vertex corresponding to the least significant set bit, that
iS, O’b(S) = ké(b)-

5. All vertices hY point to the entry vertex of the first level strictly after level i + 1 corresponding
to a bit equal to 1, that is, when [ :== min{j € {i +2,...,n} : b; = 1}, we have o,(h?) = k.
If no such [ exists, o, (h?) = t. Note that we do not need to specify the target vertex of h} as
these vertices have an outdegree of 1.

6. The vertex d{ points to hZ if and only if b;,1 = j and to s otherwise.

The Policy Iteration Algorithm is only allowed to switch one edge per iteration. Obviously, o1
cannot be reached from o, by performing a single switch. Therefore, intermediate policies need
to be introduced for the transition from o, to o,11. These intermediate policies are divided into
six phases. In each phase, a different “task” is performed. We mention here that the following
description of the phases partly differs from the informal description given in [3] Pages 8,9]. We
explain in detail why our description is different in Section[5] Consider the policy o, representing
some b € B,. Let ¢/ :=4(b+1).

1. In phase 1, switches inside of some bicycles are performed to keep their occurrence records
as balanced as possible. For every open bicycle A/, at least one of the two improving
switches (bf’O,Ag ), (b] ,, A7) is applied. Some inactive bicycles are allowed to apply both
of these switches in order to “catch up” with the other edges. In the active bicycle of level ¢/,
we also switch both edges, as this bicycle needs to be closed.

2. In phase 2, the new least significant set bit b, is made accessible by the rest of the MDP.
Thus, k. is switched to ¢j,, where j = (b + 1)#41 denotes the lane containing the active
bicycle.



Figure 2: Coarse structure of GG,,. The entry vertices are all connected to the vertices s and ¢.
Connections between levels and from the levels to s are not shown here. An additional vertex k,, 11
is needed for technical reasons.

3. In phase 3, we perform the “resetting process”. The entry nodes of all levels ¢ corresponding
to bits with (b+1); = 0 switch to k,. The same is done for all inactive vertices b , contained
in inactive bicycle and all vertices b} , corresponding to levels ¢ with (b + 1); = 0. We discuss
this phase in more detail in Section

4. In phase 4, the vertices hY are updated according to the new least significant set bit.
5. In phase 5, we connect vertex s with the new least significant set bit, i.e., we switch s to k.

6. In phase 6, we update the vertices d such that h? is the target of d if and only if (b+1);4; = 0
and h} is the target of d} if and only if (b+ 1)1 = 1.

The phases are formally defined in [3, Table 2] which we discuss in Section [2.3]

2.2 Notation related to binary counting

Let b € B,,. By binary counting, we refer to the process of enumerating the binary representations
ofallb e {0,1,...,b} in their natural order. These numbers are used to determine how often and
when specific edges of G,, are improving switches and will be applied.

Intuitively, we are interested in schemes that we observe when counting from O to b in binary, or,
more formally, in the set of numbers that match a scheme with respect to the following definition.

Definition 2.1 (Scheme, matching a scheme [3]). A scheme is a set S C N x {0,1}. We say
that b € B,, matches the scheme S if b; = ¢ for all (i, q) € S. We define the match set

M(b,S):={be{0,...,b}:b;=q V(i,q) € S}
as the set of all numbers between 0 and b that match the scheme S.

The next definition introduces the flip set with respect to a number b, an index 7 and a scheme S.
This is a subset of M (b, S) that additionally fixes the ¢ least significant bits in a specific way.

Definition 2.2 (Flip set, flip number [3]). Letb € B,,,i € {1,...,n} and S be a scheme. The set
F(b,i,8) = M(b,SU{G,1D}U{(,0):5€{l,...,i—1}})
is the flip set corresponding to b,¢ and S. The flip number is defined as f(b,1,S) = |F(b,,S)|. For
convenience, we set F'(b,7) := F(b,4,0) and f(b,i) := f(b,1,0).
Finally, we define the maximal flip number.

Definition 2.3 (Maximal flip number [3]). Letb € B,,,i € {1,...,n} and S a scheme. The maximal
flip number is g(b,i,5) = max({0} U{b: b€ F(b,i,5)}).

We observe the following properties of the flip number and the flip set]l]

IThis and all other omitted proofs are deferred to Appendix



Proposition 2.4. Let b € B,, and i,j € {1,...,n}. Then the following hold:
1. Let S, S’ be schemes and S C S’. Then M(b,S") C M(b, S).
2. Let S, S’ be schemes and S C S’. Then f(b,i,5") < f(b,1,5).
3. It holds that f(b,5) = f(b,7,{(i,0)}) + f(b, 4, {(i,1)}) and f(b,j) = |2 —].
4. Leti < j and S be a scheme. Then f(b,5,S) < f(b,i,5) and thus f(b,j) < f(b,1).
5. Leti < j. Then F(b,j) = F(b,7,{(:,0)}) and thus f(b, j,{(i,0)}) = f(b, j)-

2.3 Imported tables

In this section, we briefly describe and summarize the tables introduced in [3] that we use in this
work. These tables can also be found Appendix [Al

The first table we use is [3, Table 2]. It formally defines when a policy o is considered to be
a phase p policy, for p € {1,...,6}. Asin [3], we say that a policy o is a phase p policy if every
vertex is mapped by o to a choice included in the respective cell of the table. Cells that contain
more than one choice indicate that policies of the respective phase are allowed to match any of the
choices. As we prove later, there is an issue concerning the side conditions of phase 3. Other than
correcting this issue, we rely on [3} Table 2].

The next table is [3] Table 3]. For a phase p policy o, this table shows subsets L2 and super-
sets U? of the set I, of improving switches. In general, this table does not show the complete sets
of improving switches. We verified that the switches given in the sets L. to L3 are in fact improv-
ing switches and discuss an issue related to the set LS later. Other than correcting this issue, we
rely on [3], Table 3].

The last table we use is [3, Table 4]. For b € B,,, this table contains the occurrence records ¢?¢ of
the edges with respect to the unique policy representing the number b. This table heavily uses the
notation introduced in Section[2.2] Again, we found an issue regarding the complicated conditions
that we discuss in Section[4l Other than correcting this issue, we rely on [3] Table 4].

3 Initial Policy

In this section, we discuss the initial policy o* used in [3]]. We show that it contradicts several
aspects of [3]], in particular Table 3. We also discuss how to replace ¢* such that the resulting
issues are resolved.

3.1 Issues with Friedmann’s initial policy

Before stating and discussing the issues regarding the initial policy, we correct a small but cru-
cial typo that can be found in the beginning of [3] Section 3]. There, the following is stated:
“An edge (u,v') € Ey such that o;(u) # v’ is then said to be an improving switch if and only if
either VAL, (v") > VAL,, (u)”. This however seems to be incorrect and the inequality needs to be
replaced by the inequality VAL, (v') > VAL, (0;(u)).

On [3, Page 11], the following is stated on the initial policy: “As designated initial policy o*,
we use o*(d}) = h! and o*(_) = t for all other player 0 nodes with non-singular out-degree.” This
initial policy, however, is inconsistent with the sub- and supersets of improving switches given in
[3, Table 3] and [3, Lemma 4].

Issue 3.1. The initial policy o* described above contradicts [13) Table 3].
We prove this statement using the following lemma.

Lemma 3.2. None of the edges (b} ,,A;) for i € {1,...,n} and r € {0,1} is an improving switch
with respect to o*.



Proof. Fix some i € {1,...,n} and r € {0,1}. By definition of ¢*, it holds that o*(b;,) = ¢
Therefore, VAL~ (b; ) = VAL, (c*(b;,)) = VAL (t) = 0 since all edges starting in b;, have a
reward of 0. Similarly, VAL« (b, _,.) = 0. This implies that (b} ., A}) is an improving switch if and
only if VAL, (A}) > 0. But, due to o*(k;1) = ¢,

1—c¢
2

1—c¢
2

VAL, (A}) = ¢ VAL, (d}) + VALg+ (b)) + VALg+ (b} 1_;)

€ VAL, (d})

e [(=N)® + VAL, (0% (d}))]

=¢[N°®+ VAL« (h})]

€ [N® + (—N)*"*® + VAL g+ (kiy1)]

= [NS NS (L N)2EEDET VAT L (t)}

=¢[NO+ N> — N*+9] <0,
as N > 7n+1 > 8and i > 1. Therefore, the edge (b; ., A}) is not an improving switch. O

Proof of Issue[3.1] By definition, o* is a phase 1 policy. Thus, according to [3| Table 3] and
since L, = U} holds for all phase 1 policies o, the set of improving switches is given exactly
by I+ = {(b] ., A])|o* (b ) # Al}. By definition of o*, we have o*(b; ) = ¢ which, due to ¢ # Aj,

implies o* (b} ) # A}. Therefore, (b}, A}) € I,», that s, (b} ., A}) is an improving switch. But, by

Lemma (b} o c

i Aj) is not an improving switch for any i € {1,...,n} and r € {0,1}. Thisis a
contradiction. O

We mention that the initial policy additionally contradicts the informal description of how a
phase 1 policy is supposed to look like. In ¢*, all vertices d] point to h]. This contradicts the
informal description as it is intended that “d) moves higher up iff b;+1 = 0 and d} moves higher up
iff biy1 = 1”7 [3] Page 9].

Also, the following issue is caused by the initial policy o*.

Issue 3.3. When the Policy Iteration Algorithm is started with o*, either
1. [3) Table 4] containing the occurrence records is incorrect for b = 1, or
2. [3] Table 3] containing the sub- and supersets of the improving switches is incorrect for b = 1.

Proof of Issue[3.3] Consider the first phase 6 policy of the transition from o* to ;. Denote this
policy by o and fix some i € {1,...,n}. Then, by [3] Table 2], we have o(s) = ki and o(k;) = k;
forall j € {2,...,n}. Therefore since the reward of the edge (s, k1) is equal to zero, this implies
that VAL, (s) = VAL, (k;), and therefore
VAL, (0(d;)) = VAL (h;)
= NZit8 + VALU(]{JH_l)
= N#H8 _ N9 L VAL, (k1)
—_——

——
<0 =VAL, (s)
< VAL, (s),
hence the edge (d}, s) is an improving switch for every i € {1,...,n}. Now, we can either

1. apply (some or all) of these improving switches now or
2. we do not apply any of these improving switches now.

Suppose that we apply the switch (d}, s) for every i € {1,...,n}. By definition, phase 6 ends after
these switches are applied and phase 1 of the transition from o; to o2 begins. But, according to [3]
Table 4], it should hold that ¢°2(d}, s) = f(b,i+1)—1-b;41 foralli € {1,...,n}. Because b = 1, we
have b, = 0 for all k € {2,...,n}. In particular, by = 0, implying that ¢°2(d},s) = f(b,i + 1) = 0.



This is a contradiction to the fact that we have just switched the edges (d},s). Note that this
argument still holds when we only apply a subset of all of the improving switches.

Now suppose that we do not apply any of the improving switches. Then, all of the edges (d}, s)
remain improving switches during phase 1 of the transition from o; to o5. This however contradicts
[3], Table 3]. O

3.2 Fixing the initial policy

As discussed in Issues[3.1]and the initial policy o* needs to be changed. We propose to use the
following policy instead.

Definition 3.4 (New initial policy o*). We define the following initial policy o*:
o o*(d?) =hYforallie {1,...,n}.
e o*(d})=sforallie {1,...,n}.
e o*(_) :=t for all other player-controlled vertices with non-singular out-degree.

This policy is visualized in Figure [3] Note that this policy also represents the number 0 and [3,
Lemma 1] holds for the policy o*. We now show that this policy resolves Issue (3.1

-~

A
1kit1)
N ’

Figure 3: A level of the alternative initial policy o*. Thick red edges correspond to edges of o*.

Lemma 3.5. For the policy o*, the set of improving switches is I~ = {(b{w7 Ag)\a*(bir) # AT}

Proof. Compared to o*, the changes can only have an effect on the edges (d;,h}) and (b; ., A}).
Thus it suffices to show that the edge (d}, h}) is not an improving switch for any i € {1,...,n}
whereas the edges (b; ., A}) are improving switches for all i € {1,...,n} and r € {0,1}.

Fix some i € {1,...,n}. By the definition of o*, we have c*(d}) = s and o*(s) = t. There-

fore, VAL, (0*(d})) = 0. To show that (d},h}) is not an improving switch, it thus suffices to

7 (2



show VAL, (h}) < 0. This however holds since

VAL, (h}) = (=N)?*® £ VAL« (kiy1)
= N2H8 4 (= N)20HDHT L VAL, (1)
= N2H+8 _ N2i49

due to N > 8 and i > 1. Therefore, the edge (d}, h}) is not an improving switch.

Now fix some r € {0,1}. Since it holds that VAL, (0*(b;,)) = VAL,-(c*(b},_,)) = 0, it
suffices to show VAL,- (4}) > 0 to prove that (b; ., Aj) is an improving switch. Due to o*(d;) = s,
we have

VAL, (A}) = € VAL, (d}) = € [N® + VAL, (s)] = eN® >0,

so (b}

9,7

Al) is an improving switch. O
It remains to show that our adapted initial policy o* also avoids Issue|3.3

Lemma 3.6. Starting the Policy Iteration Algorithm with the initial policy o* avoids Issue that
is, it does not contradict [3} Tables 3,4] for b = 1.

Proof. Consider the first phase 6 policy of the transition from o* to ;. Denote this policy by o
and fix any i € {1,...,n}. Then, o(d}) = s for all i € {1,...,n} by the definition of o* and the
application of improving switches. Therefore, none of the edges (d}, s) is an improving switch
for any i € {1,...,n} and none of these edges can be switched. Thus, once o; is reached, the
occurrence record of these edges is equal to zero as they should be according to [3] Table 4]. This
also implies that the edges (d}, s) are no improving switches during the transition from o to o,
resolving the contradiction regarding [3, Table 3]. O

4 OQccurrence Records

In this section, we discuss an issue related to the occurrence records of the bicycles as specified
in [3, Table 4]. For b € B, this table contains the occurrence records with respect to o;,. For a
fixed b € B,, and bicycle A7, we use the abbreviations g := g(b,i,{(i + 1,j)}),z = b— g — 2i~!
and ¢7 (A7) = ¢ (b! ,, AJ) + ¢7*(b] ,, A7). Using these abbreviations, the following is stated
regarding the occurrence records: 7

670 (b 0, AD) — ¢ (b4, AD) <1 4.1
g+1 ifbi:]./\biJrl:j,

¢7(A])=Qqg+1+2z ifby1#jand z < $(b—1—g), (4.2)
b otherwise.

We discuss an inconsistency regarding Equation (4.2): Assuming that ¢°¢ (AZ) are given by
Equations (4.1) and (4.2)) and that the other entries of [3, Table 4] are correct causes the following
contradiction.

Issue 4.1. Let b < 2" %=1 — 1 for some k € N. Then, there are edges that have a negative occurrence
record according to [13] Table 4].

Proof of Issue[.1] Leti € {n—k,...,n—1}and j =1. Byb<2""F~1 —1andi > n — k it follows
that b < 2¢ — 1. This implies b; = 0 and b;;; = 0 # 1 = j. Since also b;;; = 0 for all b < b, it
follows that g = g(b,4, {(i + 1,1)}) = 0. In addition, since b < 2¢ — 1 is equivalent to 2° > b+ 1, we
get . ‘
2:=20b—-2"N=20-2"<2b—(b+1)=b—1,



orz < 1(b—1) = 1(b — 1 — g). Thus, all conditions for the second case of Equation are
fulfilled, implying
¢ (0] 0 A]) + 07 ()1, A]) = g+ 1+ 22
=2z+4+1
=2(b—-2"1) 41
<202kl 1 -2t g
<(nkmt _p —onmkmly 1
=-1<0.

Hence there must be at least one edge that has a negative occurrence record. O

We now resolve Issue Let b € B,, and A{ be a bicycle. We show that when applying the
switches as described in [3], the occurrence records are given by the following system:

67 (8] 0, AD) = 07 (0] AD) < 1 43)
g+1, Ag is closed and active
; b A’ is open and active
ATy =7 : , , 4.4
o (A) b, Al is inactive and b < 2071 + j - 2° (44)

g+1+42z, AJisinactive and b > 20-1 4 j . 2

This system of equations properly distinguishes between inactive bicycles that need to catch up
with the counter and inactive bicycles that do not need to do so.
Informally, for b € B,, the occurrence records can be described as follows:

e Every closed and active bicycle has an occurrence record corresponding to the last time it
was closed.

e Every open and active bicycle has an occurrence record of b.

e Inactive bicycles are either “catching up” with other bicycles and thus have an occurrence
record less than b or already finished catching up and have an occurrence record of b again.

Before proving that Equations and correctly describe the occurrence records, we
compare them to [3 Table 4]. Equations and bounding the difference of the occurrence
records within a bicycle are the same. Also the case of closed and active bicycles is the same since
a bicycle is closed and active by definition if and only if b; = 1 and b;; = j. Consider the second
condition of Equation (4.2). This case handles inactive bicycles that do not have an occurrence
record of b. This is handled by the condition z < $(b— 1 — g), which is equivalent to g+ 1+ 2z < b.
However, as shown in Issue this condition does not describe inactive bicycles properly. We
therefore formulate another condition, regarding the relation between b and 2! + j - 2!, This
condition distinguishes inactive bicycles that might need to catch up with the counter because they
have already been active once (if b > 2¢~! + j - 2%), and inactive bicycle that do not need to catch
up because they have not been active before. Finally, the case of open and active bicycles, which is
included in the “otherwise” case in [3} Table 4] concludes our description.

Next, we explain how the improving switches within the bicycles should be applied. This de-
scription is a reformulation of [3[], specifically of the description given in the proof of [3, Lemma 5].
We remind here that we use the term edges of bicycle A; to refer to the edges (] o, 47) and (b ;, A}).
We apply the improving switches according to the following rules for a bicycle Ag during phase 1
of the transition from oy, to 0,1 (rules are not stated in the order of their application):

L If A{ is open and active, we switch one edge of the bicycle.

II. Let j := by(p41)+1- In addition to rule I, the second edge of Ai( is switched.

b+1)

I If A{ is inactive and b < 27! + j - 2¢, one edge of the bicycle is switched.

10



IV. If A7 is inactive, b > 2'~! +j -2 and z < (b — 1 — g), both edges of A7 are switched.

V. If A{ is inactive, b > 2°"1 4+ j - 2% and 2z > 5(6 —1— g), only one edge of A{ is switched.

We now show that applying the improving switches according to these rules yields the occur-
rence records described by Equation (4.4). We additionally prove an upper bound on the occur-
rence records that is used heavily throughout the proof.

Theorem 4.2. Suppose that the improving switches within the blcycles are applied as described by
the rules I to V. Let b € B, and AJ be some bicycle. Then, Equations (4.3) and . describe the
occurrence record ¢°*(A?). In addition,

¢ (A <b+1 (4.5)
where equality holds if and only if i = £(b) and j = by(p)41-

To simplify the proof, we introduce the following notion. Fix b € B,, and a bicycle A{ . The
bicycle A{ is called bicycle of type i with respect to o, when it fulfills the i-th condition mentioned
in Equation for o0,. We additionally establish the following abbreviations and state a lemma
that is implicitly contained in the proof of Lemma 5 in [3].

e We define g := g(b,4,{(i + 1,4)}, i.e., g is the largest number smaller than or equal to b such
that g;41 = j,¢9; = 1 and g; = O for all | < i. We define ¢’ := ¢g(b+1,4,{(i+1,7)}) analogously.

e We define z := b — g — 2°~!. We define 2’ :== b+ 1 — ¢’ — 2i~! analogously.
e We define ¢ := ¢(b) and ¢’ :== £(b+ 1).

Lemma 4.3 ([3]]). Foreverybe B,,i € {1,...,n} withi #¢(b+ 1) and j € {0,1} we have g = ¢'.
We also make use of the following lemma.

Lemma 4.4. Let b € B,, and Az be some bicycle. Then, the bicycle A{ was closed at least once during
the application of the Policy Iteration Algorithm upto policy oy, if and only if b > 271 + 5. 2%,

Proof. The bicycle Ag is closed the first time during the application of the Policy Iteration Algorithm
when a number b < b is reached such that b; = 1,b;4; = j and b, = 0 else. This number is
exactly 271 + ;5 - 2%, O

With this notation and Lemmas[4.3|and [4.4]in place, we now prove Theorem[4.2] Whenever we
discuss how a bicycle should look like, we implicitly refer to the invariants introduced in Section
that describe o.

Proof of Theorem4.2] We show the statement via induction on b. Let b = 0. By the definition
of both the original initial policy o* and the new initial policy o*, the target of bj under the
corresponding policy is ¢ for all i € {1,...,n} and 5,1 € {0,1}. Therefore all b1cyc1es are open
and either active or inactive, regardless Wthh of the two initial policies is considered. As b = 0,
the inequality b < 2¢=% + j - 2 holds for all i € {1,...,n} and j € {0,1}. This implies that every
bicycle is either of type 2 or of type 3. Therefore, for Equation to hold, the occurrence record
of every bicycle needs to be equal to b = 0. But, since we consider the initial policies, no improving
switch was applied yet. Therefore, ¢7° (A7) = 0 for all bicycles A]. Consequently, Equation
holds. We furthermore observe that there is no least significant set bit /(b) since b = 0. Hence,
since ¢7°(A}) = 0 < b+1 for all bicycles A7, and no bicycle is closed, Equation holds as well.

Suppose that the statement holds for all numbers smaller or equal to b € B,,. We show that it
also holds for b+1. We distinguish between the induction hypotheses with respect to Equation (4.4)
and Equation and always state to which we refer. We discuss Equation at the end of the
proof.

Fix a bicycle 47 for some i € {1,...,n} and j € {0,1}. The proof is organized as follows. We
distinguish all possible cases of which “state” (open, active, ...) Aj could be in with respect to oy,.
We then investigate of which type the bicycle is with respect to o}, and if this type changes when
transitioning to oj4;. We then state how many improving switches we need to apply according
to our rules and discuss what we need to show such that Equation (4.4) remains valid for the

policy op11.
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Case 1: Ag is open, active and 7 = #’. Then Ag is the active bicycle corresponding to the least
significant set bit of b + 1. By construction, it is open with respect to ¢;, but needs to be closed
with respect to op41. As b1 = (b+ 1)p41, the bicycle remains active. Thus, A7 is of type 1
with respect to o,11. As we apply rules I and II and switch both edges of the bicycle, we thus
need to show _

7 (A)+2=4"+1.

By the induction hypothesis (4.4), we have ¢°® (AZ ) = bsince Ag is a type 2 bicycle with respect
to 0. To show Equation (4.4), it therefore suffices to show b+ 2 = ¢’ + 1, or, equivalently,
g’ = b+ 1. This however follows since the binary representations of ¢’ and b + 1 both end on
the subsequence (b 41,1,0,...,0) of length ¢ + 1.

Observe that we have ¢7+ (A7) = (b+ 1) + 1 after applying the two switches, hence Equa-
tion (4.5) remains valid as well.

Case 2: AZ is open and active, but ¢ # ¢’. We argue that A{ remains open and active, i.e., Ag
is a bicycle of type 2 with respect to o,11. By the definition of open and active, we have b; = 0
and j = b;41. In addition, b = -+ = b1 = 1 since ¢ = 4(b+ 1). As all active bicycles
corresponding to levels 1 to ¢ — 1 are closed in ¢ and i # ¢, this implies i > ¢'. Due to
only the ¢’ least significant bits (i.e., the bits b; to by/) being switched, A7 remains active with
respect to b + 1. Since the active bicycle of level ¢ is the only bicycle that is open with respect
to o3, but closed with respect to 0,41, A} remains open. Hence, since A] remains open and
active, it is a bicycle of type 2 with respect to o,4,. Because we only apply one improving
switch in the bicycle A] (rule I), we therefore need to show that

7 (AD) +1=0b+1.

By the induction hypothesis (@.4) ¢* (A7) = b, so ¢"*(A?) + 1 = b + 1. Therefore, both
Equations (4.4) and (4.5) still hold.

Case 3: Ag is closed, active and ¢ > ¢’. We show that Ag is of type 1 with respect to op11. By
the definition of closed and active, b; = 1 and b;;; = j. As only bits corresponding to indices
smaller than ¢ switch, A] remains active, cf. Case 2. By i > ¢, it also remains closed since
only the bits b; to by, switch from 1 to 0 and thus only bicycles corresponding to these levels
are opened during phase 3. Therefore, A7 is a bicycle of type 1 with respect to o341 and none
of the edges (bg.m Ag)7 (bg,p Af) are switched. We thus need need to show

¢ (A]) =g +1.

By the induction hypothesis (4.4), we have ¢°*(A7) = g + 1. It therefore suffices to show
that g + 1 = ¢’ + 1. Since i # ¢, this follows from Lemma [4.3] Therefore, Equation (4.4) still
holds.

Equation l remains valid since ¢7 (A7) < b holds by the induction hypothesis (4.5).
Since ¢7t+1(Al) = ¢7*(A]) holds by the argument above, we obtain ¢+ (A}) < b+ 1.

Case 4: A7 is closed, active and i < £'. We show that A7 is of type 4 with respect to oy1.
Because of i < /', the bits b; and b;;; both switch. Thus, since i < ¢ implies b; = 1, we
have (b+1); = 0. Hence A} is open with respect to o, ;. Since A7 is active with respect to oy,
we have b;,1 = j and therefore, because bit b, switches, we obtain (b+ 1), # j. Thus, A{
is inactive with respect to oy,,;. Since A7 is closed, Lemma implies b > 2i=1 4 j . 2%,
Therefore, Az is a bicycle of type 4 with respect to o,,1. Because Az is closed, we do not
switch the edges of the bicycle and therefore need to show

7 (AD) =g  + 1422
By the induction hypothesis ([@.4), it holds that ¢?*(A’) = g + 1. Thus, we need to show

that g +1 = ¢’ + 1+ 22'. Since i # ¢/, Lemma implies g # ¢'. It thus suffices to show
thatz’ =b+1—¢g — 2071 =0.
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From the assumptions i < ¢ and that Ag is closed, we get b; = 1. Since Ag is also active by
assumption, it follows that j = b; . This implies that g = (b,,,...,b;+1,1,0,...,0). Therefore,
since i < ¢’ implies b = (by,,...,biv1,1,1,...,1), we getb— g = 20~ — 1. Because g = ¢’ holds
by Lemma this can be formulated equivalently, obtaining the equality b+1—g' —2:=! = 0.
Thus Equation (4.4)) remains valid.

As in Case 2, ¢7+1 (A7) = ¢7*(A?) and since ¢°*(A’) < b holds by the induction hypothe-
sis ([4.5), also Equation follows.

Case 5: Ag is closed, active and ¢ = ¢’. This cannot happen since both bicycles of level ¢’ are
open with respect to o} since by = 0.

Case 6: Ag is closed and inactive. This cannot happen since closed bicycles are always active
(see the invariants described in Section|2.1)).

Case 7: A7 is inactive and b < 2¢~' 4 j . 2. Then, A is a bicycle of type 3. We observe
that A{ being inactive implies that Ag is open. We distinguish the type of A{ is with respect
to op41, since this is not clear in this case.

It cannot happen that Ag is closed with respect to o311, because the active bicycle of level ¢/
is the only bicycle which is open with respect to o, and closed with respect to o, 1, and Af is
inactive by assumption.
Suppose that Az is a bicycle of type 3 with respect to o;,;. That is, it remains inactive with
respect to o1 and b+ 1 < 271 + 5. 2% holds. As we apply one improving switch (rule III),
we thus need to show that _

¢7t(Al)+1=0b+1.

This follows immediately since ¢°*(A?) = b by the induction hypothesis (4.4).

Suppose that Ag is a bicycle of type 2 with respect to o,41. That is, it is active and open with
respect to oy 1. In this case, we also need to show

o7 (A +1=b+1,

which also follows from the induction hypotheses (4.4).

Suppose that A{ is a bicycle of type 4 with respect to o},+1. That is, it is inactive with respect
to op41 and b+ 1 > 2071 + 5. 20, Then, since b < 27! 4 j - 2%, it follows immediately
that b+ 1 = 201 + j . 2¢. But, by Lemma this can only happen if the bicycle A7 is closed
during the transition from oy, to 03,41, contradicting the inactivity of A7 with respect to oy.

Therefore, ¢°* (A7) + 1 = b+ 1 holds in all cases, and both Equation (4.4) and Equation (4.5)
stay valid.

Case 8: A7 is inactive, b > 2¢=1 + j .2 and z < 1(b—1 — g). In this case, A/ is a bicycle

of type 4 with respect to o;,. We show that it also is a bicycle of type 4 with respect to o441,
i.e., that A7 is inactive with respect to 041 and b+ 1 > 2= + j . 2%, It then remains to show
that 7 (A7) +2 = ¢’ +1+22/, or, since ¢”* (A?) = g+ 1+ 2z by the induction hypothesis (#.4),
thatg+1+22+2=¢ +1+22.
Observe that b + 1 > 2/~! + j - 2/ immediately follows from b > 20~ 4 j . 2/, Towards a
contradiction, assume that A} is active with respect to o3,+1. Since only bits with an index
smaller or equal to ¢ are switched, only inactive bicycles on levels 1 to ¢/ — 1 can become
active. As a consequence, we have i < ¢'.

We next show that b—g = 2/+ 2~ —1 holds. First assume that i # ¢/ —1. Then, since i < ¢'—1
and b = (by,...,bpr41,0,1,...,1), it follows that b, ;1 = 1. Hence, by the inactivity of A7 with
respect to oy, we obtain j = 0. Therefore,

g=(bp,....bps1,0,1,...,1, 0 , 1 ,0,...,0),

git1 9gi

since we have ¢g; = 1 and g;; = j = 0 by definition of g. Consequently, b — g = 2 4 2/~1 — 1,
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Now assume that ; = ¢/ — 1. We then obtain b; 1 = by = 0 and hence, by the inactivity of A{ ,
we get j = 1. Therefore,

g = (bna"'76€’+1717 R 1 , 707"'70)
9i=ge —1
where (b, ...,bpi1) = (bn,...,bpy1) — 1. This implies that g + 2¢ + 2¢~ = b + 1 which is
equivalent to b — g = 2t + 2071 — 1,
Using the identities b — g = 2/ 4+ 2/~' — 1 and ¢°*(A?) = b + 1 + 2z which follows from the
induction hypothesis (4.4)), we obtain the following estimation for ¢“*(A?):
¢ (A) =g+1+20b—-g-27")
=2b—g—2'+1
=b+2'+271—1-2"+1
=b+2""" >0

Additionally, by assumption, z < (b — 1 — g), which implies
P (AN)=g+14+2:<g+1+b—1—g=b, (4.6)

contradicting the previous inequality. Therefore, the assumption of A{ being active with re-
spect to 041 cannot be correct, hence the bicycle must be inactive with respect to 0,41 and
thus be of type 4.

As discussed before, we now need to show
P (AN+2=g+1+224+2=¢g +2+27.
We observe that due to the inactivity of AZ with respect to 0,11, we have i = ¢’ and therefore,
by Lemma (4.3} also g = ¢'. Therefore,
g+1+22+2=g+1+2b—2g—2"+2
=g +1+2(b+1)—2g—2
=g +1+27,
hence Equation (4.4) still holds.
It remains to show Equation (4.5). By Equation li we have ¢ (Ag) < b, and thus, by
integrality, ¢7*(A}) < b — 1. Thus, ¢7*+1(A]) = ¢°*(A]) +2 < b— 1+ 2 = b+ 1 follows since
we apply two switches in A7.
Case 9: A7 is inactive, b > 2¢~1 + j . 2% and z > 2(b— 1 — g). In this case, we do not dis-
tinguish the type of A{ with respect to o,11. Instead, we show g + 1 + 2z = b. This suffices
because the bicycle A7 cannot become closed and active (i.e., a bicycle of type 1) with respect

to op11 and, by rule V, the occurrence record of Ag increases by 1. Therefore, we do not need
to specify the type of AZ if we are able to show that its occurrence record before applying the
switch is equal to b.

To show that g-+1+22z = b, we need to show z = £ (b—1—g). Towards a contradiction, assume
that z > £(b— 1 — g). Then, since A{ is a bicycle of type 4, by the induction hypothesis (4.4)),
we have ¢7* (A7) = g + 1 + 2z. Thus

P (A =g+14+2:>g+14+b—1—g=0,

contradicting the induction hypothesis requiring ¢°® (Az ) < b. Therefore, equality holds
and ¢°* (A7) = g+1+(b—1—g) = b. As we apply a single switch, we obtain ¢?* (A7) +1 = b+1,
as claimed.

As we have discussed all possible cases, we successfully showed that the occurrence records
given in Equation (4.4) and the estimation given in Equation hold. Because the switches can
always be applied alternatingly within a bicycle, we can ensure that Equation holds at all
times during the application of the improving switches. O
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5 Improving switches of phase 3

In this section, we discuss the application of the improving switches during phase 3. There are two
contradictory descriptions in [3]] how to apply them. We prove that neither of the given orderings
obeys the LEAST-ENTERED rule, even if the issues discussed in the previous sections are resolved.
We additionally show that a natural adaptation of Friedmann’s scheme still does not obey the
LEAST-ENTERED rule. We then go on to prove the existence of an ordering and an associated tie-
breaking rule that obey the LEAST-ENTERED rule while still producing the intended behavior of
Friedmann’s construction.

Throughout this section, for a fixed b € B,,, we use ¢ := ¢(b) and ¢’ := £(b + 1) to denote the
least significant set bits of b and b + 1, respectively.

5.1 Issues with Friedmann’s switching order

We start by discussing phase 3 of the transition from oy to o4 for b € {0,...,2™ — 2}. In Sec-
tion [2.1] we stated that in phase 3, improving switches need to be applied for every entry vertex k;
belonging to a level i with (b + 1); = 0. In addition, several bicycles need to be opened, for ex-
ample bicycles that correspond to bits that switch from 1 to 0. However, according to the informal
description given by Friedmann [3] Pages 9-10], both the updates regarding the entry vertices and
the updates regarding the bicycles should not be performed for all levels but only those with an
index smaller than ¢'. To be precise, the following is stated (where r € {0,1} is arbitrary)ﬁ “In the
third phase, we perform the major part of the resetting process. By resetting, we mean to unset lower
bits again, which corresponds to reopening the respective bicycles. Also, we want to update all other
inactive or active but not set bicycles again to move to the entry point ky.. In other words, we need to
update the lower entry points k, with z < ' to move to ky, and the bicycle nodes b7 1 to move to k.
We apply these sw1tches by first switching the entry node k. for some z < {' and then the respective
bicycle nodes b’ ,..

We show that this description is inconsistent with several aspects of [3] and violates the
LEAST-ENTERED pivot rule. Beforehand, we extract some estimations contained in the proof of
[3, Lemma 3] that will be used later.

Lemma 5.1. Let o be a policy calculated by the Policy Iteration Algorithm during the transition
from oy, to op+1. Denote the reward of each edge emanating from vertex v by (v). Let

Si= > (k) (@D + (D) and Ti= Y (k) + () + (@) + (hY).
€y }ibi=1 JE€{irmi(b1);=1
Then,
VAL, (s) € [S1,T4]
VALG(k;) € [(ki) + 51, T3]
VAL, (1)) € [(h]) + (kiz1) + S, (h]) + Tipa]
VAL, (d]) € [(d]) + S, (d]) + (h]) + Tit1]
VAL, (A7) € [S1, (d]) + (h]) + Tiy4]
VAL, (b],) € [S1, (&) + (h]) + Ty41]
VAL, (c]) € [(c]) + S, (¢]) + (d]) + (h]) + Ti1].

In this section, we only refer to [3, Table 3] when discussing occurrence records of improving
switches since we do not consider the occurrence records of edges (b; ., A}). All discussed results
therefore hold independently of the previous findings in Section

We begin by showing an issue regarding the informal description mentioned before.

Issue 5.2. Forevery b € {1,...,2"~2—1}, the informal description of phase 3 given in [3] Pages 9-10]
contradicts [13) Tables 2&4]. It additionally violates the LEAST-ENTERED pivot rule during the transi-
tion from oy, to opyq for every b € {3,...,2"72 — 2},

2The notation in the quote was adapted from [3]] to be in line with our paper.
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Proof of Issue[5.2} Let b € {1,...,2"=2 — 1}. Consider the transition from o}, to o},41. According
to [3} Table 2], for each phase 1 policy or phase 2 policy o, it should hold that o (k;) = k¢ if b; = 0
and o(k;) = c,j = b1 if by = 1. But, due to b < 2”72, we have b, = 0 forallb e {0,...,b}.
In particular, n > /(b) for all of those b. Since phase 3 is the only phase in which the target
of k, can be changed, this implies that the target of k,, has never been changed. But for every
policy o considered so far, o(k,) = t held due to o*(k,) = o*(k,) = t. Since o, is a phase 1
policy by definition, this contradicts [3, Table 2], even if we change the initial policy as discussed
in Section Note that we obtainVAL,, (k,) = 0 for all b € {1,...,2"? — 1} by the same
arguments.

As a consequence, the occurrence records of all edges (k,, k;) for i € {1,...,n — 1} are zero.
We now discuss how this violates [3] Table 4]. Leti € {1,..., [log,(b)| + 1}, i.e., consider some ¢
such that b > 2¢~1. According to [3} Table 4], it should then hold that ¢°* (k,,, k;) = f(b,i,{(n,0)}).
But, due to b,, = 0 for all b < b, we have f(b,i,{(n,0)}) = f(b,). Thus, by Proposition (3) and
since b > 2¢~1, we have

P {0 = o) = |2 2 [

This contradicts the occurrence records of all edges (&, k;) fori € {1,...,n — 1} being zero.

It remains to show that applying the improving switches as described before contradicts the
LEAST-ENTERED rule. We do so by showing that the edge (k,,, k1) is an improving switch throughout
the whole transition from o to 03, and discuss the case of b € {3,...,2"~2 — 2} afterwards. By [3}
Table 41, L3 = {(s, ke)} for any phase 5 policy o. Since only switches contained in the subsets L2
are chosen as improving switches, this implies that (s, k1) is chosen in phase 5 of the transition
from oy to o3. But, since £(1) = ¢(3) = 1, this edge has already been chosen in phase 5 of the
transition from o( to oy. Therefore, the edge has a non-zero occurrence record throughout the
transition from oy to o3. Thus, the result follows once we showed that (k,,, k1) is an improving
switch, since we already observed that it has an occurrence record of zero but is not switched.

Consider o; for b = 2. The only set bit in the binary representation of b is ;. As observed
before, we have o3 (k,,) = t, implying VAL,, (02(k,)) = 0. In addition, by Lemma for every
policy o calculated during the transition from o5 to o3, it holds that

VAL, (k1) > (k1) + 51
- (7N)2-1+7 + Sl
Z [(_N)2j+7 + (_N)2j+8 + (_N)7 + (—N)G] _ N9
j€{1,...,n}:b;=1
= (=N)*#7 4 (=N***® 4 (=N)7 + (-N)° = N°
=N - N" - N?— N" - NP>,

Y

since N > 8. Thus, (k,, k1) is an improving switch during the whole transition from o to o3.
Since VAL,,(k,) = 0 for all b € {3,...,2"2 — 2} as discussed before, since /(b) # n for
all of those b, and since the values are non-decreasing, (k,, k1) remains an improving switch for
all b € {3,...,27"=2 — 2}. We further observe that due to b > 3, both of the bicycles A9 and Al
have been closed at least once, see Lemma This implies that all edges of these bicycles have
an occurrence of at least one. Also, at least one of the edges of the inactive bicycle of level 1 is
switched when transitioning from o, to o341 for any b € B,,. Because this edge has a non-zero
occurrence record whereas the edge (k,, k1) has an occurrence record of zero and is an improving
switch, this shows that following the informal description contradicts the LEAST-ENTERED pivot
rule at least once during the transition from oy, to 041 for every b € {3,...,2""1 — 2} O

However, in other parts of the construction, Friedmann seems to apply the improving switches
differently, by not only applying them for levels with a lower index than the least significant set
bit but for all levels. Especially, the side conditions specified in [3, Table 2] for defining a phase p
policy rely on the fact that these switches are applied for all levels ¢ with (b + 1); = 0. According
to the proof of [3, Lemma 5], the switches need to be applied in the following wayﬁ “In order to
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fulfill all side conditions for phase 3, we need to perform all switches from higher indices to smaller
indices, and k; to ky before bﬁ,r with (b+1);41 #jor (b+1); =0to ke”.

Before showing that this variant does not obey the LEAST-ENTERED pivot rule either, we state
two more lemmas. Recall that for an improving switch e and a policy o, the policy obtained from o
by applying e is denoted by o[e]. The first lemma characterizes the set of all improving switches
that should be applied during phase 3. The second lemma shows the connection between L3
and L3 (€] for a phase 3 policy o and an improving switch e.

We begin by partitioning the subset L3 of the set of improving switches for a phase 3 policy o
into three sets L3!, L3? and L33. These sets are defined as follows (cf. [3, Table 31):

o Lot = {(ki,ke) : o(ki) # ke A (b+1); = 0}

o L3 :={(b] ke U(bg,l) # ke A (b+1); =0}

o L35 = {(b] ko) i a(bl,) # ke A(b+ )i # 4}

Note that we use a different notation than Friedmann in order to avoid using the function .

Lemma 5.3. Let b € B, and let o be the first phase 3 policy of the transition from o, to opy1.
Then L} = L2, and L}, is the set of improving switches that should be applied during phase 3

op?

according to [3} Table 2].

Proof. This follows nearly immediately from the description given in [3, Page 9]. A more detailed
argument can be found in Appendix B O

Lemma 5.4. Let o be a phase 3 policy and let e € Lj. Then L3, = L} \ {e}.

Proof. We only discuss the case e € L>! — the cases e € L3? and e € L3? follow from similar
arguments. Let e € L>'. Then, e = (k;, ky) for some i € {1,...,n} “with o(k;) # ke and
(b +1); = 0. Hence the improving switch (k;, ky) can be applied in o. When the switch e is
applied, we have o[e](k;) = k¢ for the resulting policy o[e]. This immediately implies e ¢ Li’[i] and

thuse ¢ L},
Let é € L3 and ¢ # e. We show that é € L3 . Since ¢ € L3, we have ¢ = (x, k) where
either x = k; or x = b, . for some ¢ € {1,. n} and 7 ,j € {0,1}. In addition, since ¢ € L3,

have o(x) # ky. The sw1tch (ki, ker) is the only switch that we apply when transitioning from o
to o[e]. Therefore, o(z) # ko implies ole](z) # ke as the target of no vertex other than k; changes
As furthermore the conditions (b+ 1); = 0 and b;; # j remain valid, it follows that é € L ThlS
implies that L} C L3, U {e}.

Towards a contradiction, assume that there is some é € L? (e Y {e} but é ¢ L3. Then, since e €
L2, we have that e # é. Thus, é = (z,ky) for some z as in the last case and ole|(z) # ky.
But since (k;, k¢ ) is the only switch that is applied when transitioning from o to o[e], this implies

that o(x) # ke . But then, e € L} which is a contradiction. We therefore have L}, U {e} C L} and
thus L3, U {e} = L. O

Corollary 5.5. Let o be a phase 3 policy and e € I, an improving switch for . Let o’ be a phase 3
policy reached after o during the same transition. If the switch e was not applied when transitioning
from o to o', then e is an improving switch for o’.

After having analyzed the set L3 in more detail, we now go back to the application of the im-
proving switches in phase 3. We prove a lemma that implies that applying the improving switches
in the order described in [3] Lemma 5] contradicts the LEAST-ENTERED rule. It will also be used to
show that a generalized class of orderings violates the LEAST-ENTERED pivot rule.

Lemma 5.6. Leti € {2,...,n — 2} and | < i. Then, there is a number b € B, with ¢(b+ 1) = [ such
that for all j € {i +2,...,n}, it holds that ¢°* (k;, ke') < ¢ (kj, ke) and (ki, ko), (kj, ko) € LY, .

Proof Letb:=2"4+2"1 —1and j € {i+2,...,n}. Then, £(b+1) = £(2° +2!"1) = I since i < L.
Furthermore, j > i+ 2,4 > land i > 2 imply b = 2/ 4+ 2!71 <21 42172 < 272 1 274 < 27— _ 1,
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Now consider the set F(b,1) containing all b < b such that ¢(b) = I, see Definition We
remind here that, by definition, |F(b,1)| = f(b,1). Because b < 2771, it holds that b; = 0 for
all b < b and thus, F(b,1) = F(b,1,{(4,0)}). Thus, by [3}, Table 4] we have

¢7 (kj, ko) = @70 (kj, ko) = f(0,1,{(5,0)}) = f(b,1).

In addition, since b < 27~! — 1 implies b = 1 < 27~! and thus (b + 1); = 0 and o(k;) = ke # ke
holds due to the invariants discussed in Section [2, we have (k;, k») € L3, . However, because of
b>2'i>2andi > [, it holds that b= 2i=1 4 9= ¢ F(b,]) since b < b. Additionally, we have
that b, = 1. As a consequence, b ¢ F'(b,1,{(¢,0)})). But this implies that F(b,1,{(,0)}) C F(b,1).
Since, by [3] Table 41, ¢7*(k;, k;) = f(b,1,{(4,0)}) and, |F(b,1{(i,0)})| = f(b,1,{(4,0)}) , this
implies

¢7 (ki ker) = ¢ (ki ki) = (b, 1,{(2,0)}) < f(b,1) = &7 (kj, k1) = 97 (kj, ko).
Since (b+1); = b; = 0duetoi > | = £(b+1) and oy (k;) = k¢ # ke, we also have (k;, ky) € L3 . O

Issue 5.7. Applying the improving switches as described in [3} Lemma 5] does not obey the LEAST-
ENTERED pivot rule.

Proof of Issue According to [3, Lemma 5], the improving switches of phase 3 should be applied
as followsﬁ “[... ] we need to perform all switches from higher indices to smaller indices, and k; to kg
before b} , with (b+ 1);41 # j or (b+ 1); = 0 to ky”. This description is also further formalized in
the side conditions of [3, Table 2].

Letie{2,...,n—2}I<iandje{i+2,...,n—2}. ByLemma there is a number b € B,
such that I = £(b+1) and ¢7* (k;, kp) < ¢7%(k;, ky). In addition, (k;, ke ), (k;, ke) € L3, . Therefore,
by Lemmal(5.3] the switch (k;, k¢ ) should be applied before the switch (k;, k¢ ) during the transition
from o}, to 0,11 When following the description of [3]].

Consider the phase 3 policy o of this transition in which the switch (k;, k¢/) should be applied.
Then, since j > i an we “perform all switches from higher indices to smaller indices”, the switch
(k;, ko) was not applied yet. But, by Corollary it is an improving switch for the current
policy o. This implies that ¢ (k;, ke) = ¢7(k;, k) and additionally ¢7° (k;, k) = ¢ (ki, ke').
Consequently, ¢7(k;, k) < ¢7(k;, ko). Thus, since the edge (k;, k) is an improving switch for o
having a lower occurrence record than (k;, k) and o was chosen as the policy in which (k;, k)
should be applied, the LEAST-ENTERED rule is violated. O

By stating a lemma similar to Lemma [5.6, we can even show a stronger statement. We observe
that Friedmann applies the improving switches of phase 3 in the following way: During the transi-
tion from o}, to 011, the improving switches are applied “one level after another” where the order
of the levels depends on the least significant set bit of b + 1, that is, £(b 4+ 1). Our goal is now to
show the following: Consider some | € {1,...,n — 4}. When the improving switches of phase 3
are applied level by level according to a fixed ordering S! during all transitions from o} to o3 ; for
which ¢(b + 1) = [, the LEAST-ENTERED pivot rule is violated at least once.

To prove our statement we need the following lemma. Note that the occurrence records for the
policies o}, given in [3] Table 4] are independent of the ordering in which the improving switches
are applied during phase 3.

Lemma 5.8. Assume that for any transition, the switches that should be applied during phase 3
were applied in some (possibly changing) order. Let i € {2,...,n — 2} and | < i. Then there is a
number b € B, with £(b+1) = I such that ¢°* (kiy1, ker) < ¢°*(b; ., k), where r € {0,1} is arbitrary
and (ki-‘rl) kgl), (bl kg/) S Lib.

1,7

Proof. Since we assume that the same switches are applied during phase 3, the occurrence records
given in [3] Table 4] remain valid. For now, consider some b € B,, with ¢(b + 1) = . We fix its
value later. By [3} Table 4] and since ¢/ = ¢(b+ 1) =1,

o7 (ki+17 kf’) - f(b,£/7 {(7' +1, 0)})

and

(bgb(bzl,m k[’) = f(b, €/> {(Z, 0)}) + f(b7 E/, {(Zv 1)7 (Z + 170>})‘
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By Proposition 2.4 (3),
FO.0A(0,0)}) = (b, €', {(3,0), (i + 1,0)}) + f(b, ¢, {(i,0), (i + 1, 1)}).

This implies that ¢°¢ (b}, ks) can be formulated equivalently as

i,

f,€,4(3,0), (i + 1,0)}) + f(0, €', {(3,0), (i + 1L, 1)}) + f(0, £, {(i, 1), (i + 1,0)}).

since f(b, ', {(i, 1), (i-+1,0)})+ £ (b, €, {(i,0), (i+1,0)}) = f(b,¢', {(i+1,0)}), the whole inequality
can thus be formulated as

FO, 0 +1,003) < f(0,0,{(i + 1,00}) + (b, £, {(4,0), (i + 1, 1)}).

It therefore suffices to find some b € B, such that f(b,¢,{(i,0),(i + 1,1)}) > 0,4(b+ 1) = I
and (ki+17 k’el), (b%ﬂ,7 k‘g/) S Lgb.

We show that b := 20+1 4+ 2!=1 — 1 fulfills this. We observe that £(b + 1) = £(27F! +271) = |
since [ < 4. In addition, since b, = 0, it holds that o}, (k;+1) = k¢ # k. Since also (b+ 1);41 =0,
we therefore have (ki 1, k) € L3,. Also, since (b+ 1);41 = 0 # 1 and o3(b;,.) = ke # ke, We
additionally have (b} ,,, kp) € L3,

Consider the number b := 2¢ + 2!=1, Then, b, = 0 and b;;; = 1. Since b < b, this implies
f(0,0,{(,0),(i+1,1)}) > 1. O

We now combine Lemmas|[5.6/and [5.8|to prove that an entire class of orderings of the improving
switches of phase 3, including Friedmann’s, all violate the LEAST-ENTERED pivot rule. This class of
orderings consists of all orderings such that the improving switches of phase 3 are applied “level
by level”, where, during the transition from o} to 0,41, the sequence of levels only depends on
the least significant set bit of b + 1. That is, depending on /(b + 1), an ordering S*(®*+1) of the
levels 1 to n is considered and when a level i, appears before a level i, within S*(+1) all switches
in level i; need to be applied before the improving switches of level i, are applied. In some sense,
this shows that Friedmann’s ordering needs to be changed fundamentally, and cannot be fixed by
slight adaptation.

Issue 5.9. Suppose that the improving switches of phase 3 are applied one level after another as
described above. That is, the ordering of the levels in the transition from o} to 0,11 may only depend
on £(b+ 1). Then, the LEAST-ENTERED pivot rule is violated.

Proof. To prove Issue [5.9] we show that applying the improving switches as discussed before vi-
olates the LEAST-ENTERED rule several times by showing the following statement: Let S° be an
ordering of {1,...,n} for i € {1,...,n}. Suppose that the improving switches of phase 3 of the
transition from o}, to o3, are applied in the order defined by S‘®*1 for all b € B,,. Then, for
every possible least significant bit [ € {1,...,n — 4}, assuming that the ordering S’ obeys the
LEAST-ENTERED rule results in a contradiction.

We first observe that Lemma [5.6] also holds when the improving switches are applied in some
arbitrary order since we always consider the occurrence record with respect to o.

Fix some [ € {1,...,n — 4}. Consider the ordering S' = (s1,...,s,). For k € {1,...,n}, we
denote the position of k within S by k*, i.e., k* is defined such that s;- = k. Assume that applying
the improving switches level by level according to the ordering S! obeys the LEAST-ENTERED rule.
We show that this assumption yields both (I +1)* < (n — 1)* and (n — 1)* < (I 4+ 1)* which clearly
is a contradiction.

Leti € {I{+1,...,n—2}. Then, ¢ > [ and therefore, by Lemma there is a number b € B,,
with f(b + 1) = (¢ =1 and (7250”(]{}1'_;,_1,]{1@/) < @O (b%’r,kgl) such that (kH_l,kg/), (b?’r,kg/) € Lg’.b.
Therefore, by Lemma 5.3} both switches need to be applied during the transition from o, to op41.
Because of ¢ (k;y1,ke) < ¢"b(b§,r, k), level i + 1 needs to appear before level i within the
ordering S'. Since Lemma can be applied for all ¢ € {l + 1,...,n — 2}, this implies that the
sequence (n —1,n —2,...,l+ 1) needs to be a (not necessarily consecutive) subsequence of S’. In
particular, (n — 1)* < (I + 1)* since we have [ + 1 # n — 1 by assumption.

Now, leti =1+ 1and j € {i +2,...,n}. Then, by Lemma there is a number b € B,
with £(b + 1) = [ such that ¢t (k;, ky) < ¢ (kia, ke') and (k;, ke), (kize, ke) € L3 . Again, by
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Lemma|[5.3] both switches need to be applied during the transition from o}, to o41. Therefore, for
alli € {I+1,...,n — 2}, level i needs to appear before any of the levels level j € {i + 2,...,n}
within S'. But this implies that the sequence (I + 1,1 + 3,1 +4,...,n — 1,n) needs to be a (not
necessarily consecutive) subsequence of S!. In particular, (I + 1)* < (n —1)* sincen — 1 > [ + 3 as
we have [ < n — 4 by assumption. This however contradicts (n — 1)* < (I + 1)*.

Therefore, applying the improving switches level by level according to the ordering S' does not
obey the LEAST-ENTERED rule. O

5.2 Fixing the ordering of the improving switches

In this section we prove the existence of an ordering and an associated tie-breaking rule for the
application of the switches of phase 3 that obey the LEAST-ENTERED rule. We begin by giving a
brief outline of this section.

Let o be a phase 3 policy. We compare L2 and U2 since all improving switches that can possibly
be applied during phase 3 are contained in U2 (by [3, Lemma 4]). This is done via partitioning
U3 and considering the partition of L2 used before. The comparison enables us to show that there
is always a switch contained in L? minimizing the occurrence record. This justifies that “we will
only use switches from L2” [3| Page 12] (at least for phase p = 3). We use structural results to
show the following: All improving switches that should be applied during phase 3 according to
the description in [3] can be applied (in a different order) during phase 3, without violating the
LEAST-ENTERED pivot rule.

As outlined in Section [2] the transition from o}, to 0,41 is partitioned into six phases. During
the third phase, the MDP is reset, that is, some bicycles are opened and the targets of some entry
vertices are changed. Therefore, a phase 3 policy o is always associated with such a transition and
we implicitly consider the underlying transition from oy, to 0,41 for the corresponding b € B,, when
discussing a fixed phase 3 policy.

Now, fix some b € {0,...,2" —2}. For an edge e = (v, w), we say that the edge belongs to level i
when vertex v is part of level i of the lower bound construction.

We begin by further investigating the occurrence records of switches that should be applied
during phase 3, i.e., we analyze the set L2 for a phase 3 policy o. We first show an upper bound
on the occurrence record of these switches.

Lemma 5.10. Let o be a phase 3 policy. Then max.crs ¢7(e) < f(b,£).

Proof. As discussed in Section the set L3 can be partitioned into three subsets L3!, L3:2
and L33, It thus suffices to distinguish three cases. The last two cases can be discussed together as
the occurrence records of edges contained in L3:? and L3? are the same, see [3] Table 4].

Case 1: e € L?'. Then, ¢ = (k;, k¢ ), where o(k;) # kj and (b+1); = 0 holds. The first of these
conditions implies that the switch e was not applied yet during the transition from o to opy 1.
We therefore have ¢7 (k;, k) = ¢t (ki, ke). Since ¢7¢(e) = f(b,¢',{(¢,0)}) by [3] Table 4],
this implies ¢7 (e) = f(b, ¢, {(i,0)}). By Proposition [2.4] (3), we therefore have

¢U(e) = f(ba glv {(Za 0)}) = f(bv El) - f(bv £I7 {i’ 1}) < f(b7 gl)

Case2:e € L3? ore € L33, Then, e = (b{vr,kll), where o(b] ) # ke and either (b+1); = 0
ife € L3? or (b+1);41 # j if e € L33, The first condition implies that the switch e was not
applied yet during the transition from o}, to op41. We thus have ¢ (b] ., k) = ¢ (b] ., ker).

i,r

Since ¢ (¢) = f(b, ¢/, {(i,0)}) + f(b, ¢, {(i, 1), (i + 1,1 — j)}) by [3] Table 4], this implies

¢U(e) = f(b7 Ela {(270)}) + f(bvglv {(7’7 1)7 (Z +1,1 _j)})

By Proposition [2.4] (2), it also holds that f(b, ¢/, {(i,1), (i + 1,1 —j)}) < f(b,¢',{(i,1)}). Thus,
we obtain

¢U(€) < f(bv E/, {('Lv O)} + f(bv Elv {(7” 1)}) = f(bv E/) 0
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Before showing that for all phase 3 policies o, there is always an improving switch contained
in L3 that minimizes the occurrence record, we further discuss the superset U3. We observe
that LY is contained in this set. Therefore, when analyzing U2, we need to analyze this set as well.
However, there is a small error in the definition of this set that needs to be corrected.

Issue 5.11. For every b € B, with £(b+1) > 1, there is an improving switch that should be applied in
phase 6 of the transition from o}, to 0,11 but is not contained in the set LS for any phase 6 policy o.

Proof. Fix some b € B,, such that ¢/ = ¢(b+ 1) > 1. Consider the vertex dy,_,. We show that the
switch (d),_,,s) needs to be applied during phase 6 of the transition from oy, to o541 but is not
contained in LS for any phase 6 policy o. By analyzing [3} Table 2] and the function & that is used
in this table, it can be shown that b, = 0 implies ab(d‘g,_l) = h?. Since the ¢'-th bit switches during
the transition from o}, to oy, by [3} Table 21, 041 (d),_,) = s needs to hold. Therefore, (dJ,_,, s)
needs to be an improving switch for some policy o calculated during the transition from o, to op 1.

Towards a contradiction, assume that there was a policy ¢ in which the switch (dj,_,, s) should
be applied. Since the subsets of phase 6 policies are the only subsets that can contain this switch, o
needs to be a phase 6 policy. By [3, Lemma 4], (dJ,_,,s) € LS then holds for this policy o.
Again analyzing the function &, it can be shown that due to (d%_,,s) € LS, both o(d)_,) # s
and o(d)_,) = s need to hold. This is clearly a contradiction. As a consequence, there is no
policy o for which the switch (d), _,, s) should be applied. O

Issue does not only hold for the switch (d9,_,, s) but in fact for all switches contained in LS
for any phase 6 policy o. This can be proven analogously to Issue but can however be resolved
easily. To be precise, LS should be defined as follows when the notation using the function & is not
used.

Theorem 5.12. For any phase 6 policy o, the subset of improving switches contained in [|3] Table 3]
needs to be

=6 ) _ h?a (b+ 1)2+1 =1
LS ._{(d?,x).a(d?) #xAo(d)) = {87 (b+1)is1 :O}U
1oy, (al n_Js (D=1
{(dwx) told;) 7o hold;) = {ho (b+1)ips :0}

Proof. Let o be a phase 6 policy. We show that when we assume that the switch (d?,_,, s) was not
applied yet, it holds that (d, _,,s) € LS. For all other edges contained in LS, the statement can be
shown in a similar way.

As discussed when proving Issue [5.11} o3(dy_,) = hY holds and oy,1(dj,_;) = s needs to
hold. Since (dY_,,s) was not applied yet by assumption, o(d), ;) = o5(d)_,,) = hY. In particular,
it holds that o(d)_,) # s. But, by the definition of ¢, we have(b + 1)py_141 = (b+ 1)y = 1.
Therefore, e € LS. O

Henceforth, we always implicitly consider LS as defined in Theoremwhen referring to LS,
that is, for any phase 6 policy o, we redefine LS = LS.

Let v’ 5(b) == min({n + 1} U{j € {i +2,...,n} : b; = 1}. This term represents the next bit
equal to 1 with an index of at least i 4 2. When there is no such index, v, ,(b) is equal to n + 1.

As we need to analyze phase 3 in detail, we partition the superset U2 contained in [3} Table 3]
for a phase 3 policy o as follows, see [3, Table 3].

USY = {(ki, k) : o(ks) & {kz ko d, 2 <O A(b+1); =0}
U2 = {(b] ., h:) 0 (b],) & {hoar b}, 2 < £ A (b+1); = 0}}
U = {(b] o k) c o (b],) ¢ (ke d, 2 <€A (b+1)ign # 5}
Ugt = {(h], k) : 1 < vlp(b+ 1)}

USS = {(s,k;) :0(s) £k Ni < 0}

USS = {(d,z) :o(d)) #axni<l}
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UST = {(d&x) o(d?) # 2 A o(d?)

h), (b+1)iy1 =1
S, (b + 1)i+1 =0
(b+1)
(b+1)

S’
hY,

Our goal is to show that whenever we have a phase 3 policy o, we can apply a switch con-
tained in L? while obeying the LEAST-ENTERED rule. In Lemma5.10} we showed an upper bound
of f(b,¢') on the occurrence records of switches contained in L3 for a phase 3 policy o. The next
lemma now gives a lower bound of f(b,¢') on all switches that should be applied after phase 3.
It can also be used to estimate the occurrence records of possible improving switches contained
in U2. Thus, combining these two lemmas will enable us to show that the switches contained in U?
do not prevent us from applying switches in L2 due to their occurrence record.

U® = {(dll,a:) co(d}) # x Ao(d})

U =], A]) - o(b],) # A}

Lemma 5.13. Let o be a phase 3 policy. Assume that the Policy Iteration Algorithm is started with
the policy o* introduced in Definition Then mingersursurs ¢7(e) > f(b, ).

Proof. The policy o is calculated after the policy 0. Thus, ¢7(e) > ¢?*(e) holds for all edges e.
It therefore suffices to show ¢7*(e) > f(b,¢') for all e € L2 U L2 U LS. Note that the conditions
that we give here are not exactly the same as those given in [3]], since we omit the additional
notation &. They are, however, equivalent. We distinguish three cases.

Case 1: e € L. Then, by [3| Table 3], it holds that e = (h?, kup ,b+1)) for somei € {1,...,n}
and o(h{) ¢ {ku» ,41).t}. Since o(h?) # t and by the way the improving switches are
applied, there needs to be a next bit equal to 1 with an index of at least ¢ + 2.

Since ¢’ is the least significant bit of b+ 1, we have b; = (b+1); forall j € {¢' +1,...,n}.
Therefore, the bit equal to 1 with an index of at least i 4+ 2 does not change if i > ¢’ — 1. More
formally, 17, ,(b) = v} 5(b+ 1) holds for all j € {¢' —1,...,n —2}. Thus, i < ¢ — 2 needs
to hold since otherwise, o(h?) = k,,;,+2(b+1), contradicting that (hY, kl,& ,(b+1)) is an improving
switch. As also (b+1); = 0 for j < ¢, it follows that 7, ,(b+1) = ¢' forall j € {1,...,¢' —2}.
Thus, e = (hY, ky) for some i € {1,...,¢ — 2}, and, by [3, Table 4],

¢ (e) = 67 (h{, ker) = [ (b, 0).

Case 2: e € L3. Then, by [3, Table 3] and since L5 = {(s, k¢)}, we have e = (s, k). Therefore,
because ¢ (s, k¢ ) = f(b,¢') by [3} Table 4] it holds that

@7 (e) = ¢7" (s, ker) = f(b,0').
Case 3: e € LS. By Theorem it holds that
Lgb = {(d%’—lv h%’—l)v (dg’—lv S)} U {(d?, h?)’ (dzlv 5) S {1’ te 7£/ - 2}}

Since L C LY can be obtained by a result similar to Lemma it suffices to show the
inequality for all e € L, .

First, let e = (dY,_,, s). Then, by [3, Table 4],
6 (1 8) = F0, (€~ 1)+ 1) 4§ b = F(b.0 —141) 0+ by = F(b.0).
Analogously, for e = (d},_,,h},_;),
@7 (dpr 1, hpr—y) = F(b, (€' = 1) + 1) + (1 = 5) - big1 = f(b,€) = 0- b1 = f(b,0).

Therefore, ¢°¢(e) > f(b,¢") holds for e € {(d),_,,s),(d}_;,h} 1)}

Let ¢ = (d},s) for some i € {1,...,¢' —2}. Then, e is an improving switch if and only if
the (i + 1)-th bit switches from 1 to 0. We observe that the first transition in which (d}, s) is
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an improving switch is therefore the transition from ogi+1_; to o9i+1. As the Policy Iteration
Algorithm is initialized with the policy representing the number 0, the number b € B,, is rep-
resented after b many transitions. Therefore, e is an improving switch every 2i*!-th transition
as the i + 1 least significant bits are all equal to 0 again once the number b = 2i+! is reached.

We now interpret ¢°*(e) as a “counter”, which increases during the application of the Policy
Iteration Algorithm. By what we just discussed, this counter increases every 2'*! transitions
and is initialized with zero. In contrast to this, the “counter” f(b,¢’) increases the first time
when the number 2¢~! is reached. But then, after another 2¢ ! transitions the number 2¢
is reached and we have £(2) = ¢ + 1. Therefore, it takes another 2! transitions until
the counter f(b,¢') increases another time. In short, the counter f(b,¢') increases every 2
iterations, excluding the first increase which is reached after 2¢'~1 jterations. Sincei+1 < ¢/—1
follows immediately from i < ¢’ —2, this shows that whenever the counter f(b, ¢) is increased,
the counter ¢°*(e) must have been increased at least once before or in the same iteration.
Therefore, ¢ (e) > f(b,¢').

The statement follows for e = (d?,h)) by the same arguments in the following way. The

17"

switch (d}, s) is applied whenever the (i + 1)-th bit is no longer equal to 1. The switch (d?, h?)

is applied whenever the (i + 1)-th bit becomes 0. Both of these happen whenever the (i 4 1)-th
bit switches from 1 to 0 and thus, the same arguments used before can be applied. O

This lemma can now be used to show that the occurrence records of edges contained in the
sets U3* to U2 are too large and that no improving switch contained in one of these sets will be
applied for any phase 3 policy when following the LEAST-ENTERED rule.

Lemma 5.14. Let o be a phase 3 policy. Foralle € L} and é € I, N (U*U---UU2?), it holds
that ¢7(e) < ¢7(€).

Proof. Let o be a phase 3 policy and let e € L3. Then, ¢°(e) < f(b,¢') by Lemma It thus
suffices to show ¢ (&) > f(b,¢') forall é € I, N (US* U --- UUZ?). We distinguish in which of the
sets Us i, the switch € is contained.

Case 1: € € U3*. Then é = (h{, k) for some | < v]",,(b+ 1), where v/, (b + 1) again denotes
the first bit equal to 1 with an index of at least i +- 2. If there is no such bit, v/}, ,(b+ 1) is equal
to n + 1. By [3, Table 4], we have ¢*(é) = f(b,1) and since o is reached after o}, we also
have ¢7(¢) > ¢°*(é) = f(b,!). First, assume that [ < ¢’. Then, by Proposition [2.4] (4), it holds
that f(b,1) > f(b,¢'), implying ¢° (&) > f(b,¢').

Now assume that [ > ¢’. We show that this results in a contradiction. To be precise, we show
that (h?, k;) is not an improving switch in this case, i.e., we show VAL, (o (h?)) > VAL, (k).
To simplify the notation, let v := v, 5 (b + 1).

First observe that o(h?) € {t,ki12,...,k,}, see Figure|l] Therefore v # n + 1 needs to hold
since the edge (hY, k,,11) does not exist. In addition, by the definition of v and the invariants
discussed in Section[2.1] o(h?) = k,. We thus need to show VAL, (k,) > VAL, (k).

Since [ > ¢’ by assumption and v > [ by the choice of ¢, also v > ¢. Therefore, since ¢’ is
the least significant set bit of b 4 1, we have b; = (b + 1); for all j € {v,...,n}. This implies
that during phase 1, no bicycle of one of these levels was opened and the target of none of
the vertices k,, . .., k, was changed during phase 2. Therefore, using the notation introduced
in Lemma it holds that VAL, (k,) = S,. By the same lemma, we also get VAL, (k;) < 7.
Thus, using b; = (b+1); for all j > ¢" and [ > ¢, we obtain,

VAL, (ki) <T; = Z [N2+8 _ N2+T _ N7 4 N
je{l,...,n}:(b+1);=1
_ Z [N2j+8 o N2j+7 o N7 + NG]
je{l,...,n}:b;=1

By definition, v is the smallest index larger than or equal to 7 + 2 such that the corresponding
bit of b+ 1 is equal to 1. Since o(hY) € {t,kit2,...,k,}, also I > i + 2 needs to hold, see
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Figure |1l Therefore, since [ < v, this implies that b, = ;.1 = --- = b,_; = 0 and using the
previous inequality we obtain

VAL, (k) < ) [N¥H8 - N¥FTT_ N7+ N
Jje{l,...,n}:b;=1

= Z [N2+8 _ N2+7 _ N7 4 N6
je{vymiby=1

=35,

= VAL, (k, ).

This shows that the edge ¢ is not an improving switch. Thus, [ > ¢ implies € ¢ I,. There-
fore, ¢7(€) > f(b,¢') holds for all € € I, N U>4.

Case 2: € € U35, Then é = (s, k;) for some i < ¢’ and o(s) # k;. Therefore, by [3] Table 4], we
have that ¢ (s, k;) = f(b,4). Since o is reached after o, we also have ¢7 (s, k;) > ¢7¢(s, k;).
Since, by assumption, i < ¢’ and by Proposition [2.4] (4), this implies

¢U(S7 ki) > ¢ (Svki) = f(b7 Z) > f(b7 fl)'

Case 3: é € U3®. Then é = (d&},z) for x € {s,h}} where i € {1,...,n},j € {0,1},0(d)) # z
and i < ¢'. First, assume that = = s. Then o(d?) # x = s, implylng o(d?) = hl. Smce i<t
it holds that b;;.1 = 1 fori # ¢ — 1 and b;4; = 0 for i = ¢/ — 1. In addition, the target vertex
of d} can only be changed during phase 6 of the current transition and was thus not changed
yet. This implies that we either have ¢ = d! and o(d}) = h} for some i < ¢,i # ¢ — 1 or
d? =d)_, and o(d)) = 0(d)_,) = hY _, if i = ¢’ — 1. For these switches we however already
showed in the proof of Lemma [5.13|that ¢?*(¢) > f(b, ) holds and thus, also ¢°(é) > f(b,¢')
holds.

Now assume that = = h?, that is, € = (d?,h?). Analogously to the case z = s it can then be
shown that we either have h] = h? and o(d)) = h? fori < ¢ — 1 or b = h} and o(d}) = h}
for i = ¢/ — 1. Again, these edges have already been investigated in the proof of Lemma[5.13

and the inequality ¢7(¢) > f(b, ¢') was shown there.

Case 4: e € U>" oré € U38. Since U7, U3® C LS and ¢7(€) > f(b,¢') holds for all € € LS
by Lemma [5.13] the statement follows immediately.

Case 5: € € U3°. The set U2 contains edges that are improving switches since phase 1. We
thus refer to Section [4 and the description of the application of these edges. We need to
investigate the occurrence record of switches that we could have applied during phase 1 but
did not apply. By the rules I to V and Theorem [4.2} we only switched one instead of two edges
within a bicycle AJ when qb"b(AJ) = b held at the beginning of phase 1. Since we always
chose to switch the edge with the lower occurrence record in a bicycle and their occurrence
records differ at most by one by Equatlon , this implies that for any ¢ = (b ,, A7) € U3?
with o-(bj ) # Al the equality ¢ (b/ A Al = (ﬂ = Va needs to hold. Since Lb“J = f(b, 1)
holds by Proposmonn 2.4](3), ¢ > 1, and Proposition [2.4| (4), we obtain

¢7(€) = ¢7(€) = f(b,1) = f(b. 1) &

We now show that applying certain improving switches prevents other switches from being
applied. To do so, we first introduce subsets of U2*, U3? and U23. The intuitive idea behind
introducing these subsets is to “slice” these sets such that for each such slice, there is an improving
switch that prevents the whole slice from being applied.

Definition 5.15 (Slices). Let o be a phase 3 policy and ¢ € {1,...,n}. Then

Sy = A{(ki k2) 1 o (ki) & {ks ke }, 2 <O A (D+1); =0}
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is called slice of U2'. Fori € {1,...,n} and j,1 € {0,1},
S32 e =AW k) s (k) ¢ (ke ket 2 <€A (b+1); =0}

1,7,7,0
is called slice of U2:2. Fori € {1,...,n} and j,1 € {0,1},
83 = AU k) o (k) (ke k)2 <€A b+ 1) # 5)
is called slice of U2:3.

Obviously, for a fixed phase 3 policy o and each of U2!, U322 and U2, the set of all slices as
specified in Definition partitions the corresponding set.

We now show that the switches contained in L3 prevent the improving switches contained in
certain slices from being applied.

Lemma 5.16. The following statements hold.

1. Let o be the phase 3 policy in which the improving switch (k;, k¢ ) is applied. Let o’ be an
arbitrary phase 3 policy of the same transition reached after the policy o. Then I, N Si ’(,1, =0

2. Let o be the phase 3 policy in which the improving switch (bzyl,kel) with o(b{’l) # k¢ and
(b+1); = 0is applied. Let o' be an arbitrary phase 3 policy of the same transition reached after
the policy o. Then I, N S>?, , = .

i,5,l,0

3. Let o be the phase 3 policy in which the improving switch (bil,ky) with cr(ng) # ky and
(b+1);41 # j is applied. Let o’ be an arbitrary phase 3 policy of the same transition reached
after the policy o. Then I, N Sf”’ﬁl’g, =0.

Proof. We show the first statement in detail and only sketch the proof of the other two statements
since all of them use the same arguments.

1. Let o’ be an arbitrary phase 3 policy reached after o. Let € € Sf’ ﬁ,. We show that ¢ is not an
improving switch with respect to o”.

We observe that due to the application of e in ¢ and since o’ is reached after o, we have
o'(k;) = ke Since é € S$31 we have é = (k;, k) for some z < ¢ such that o/(k;) # k.. It thus

suffices to show that VAZIL(:,/ (kg) > VAL, (k.). Since ¢’ is a phase 3 policy, by Lemma|5.1]
VALw(h) < 3 [ENPR NPT (N (N (s
j€{z,...,n}:(b+1),;=1

However, since ole] is also a phase 3 policy, the active bicycle of level ¢/ was already closed
(phase 1) and k, points towards the lane containing the active bicycle (phase 2). In addition,
since ¢’ = ¢(b+ 1), no bicycle corresponding to a level j > ¢’ was opened as b; = (b+ 1), for
these indices. This implies

VAL (ker) = Z [(—=N)2+8 4 (= N)2+T 4 (—N)7 + (=N)®]. (5.2)
Je{t,...,n}:(b+1);=1

As the values of the vertices are non-decreasing during the application of the Policy Iteration
Algorithm, we have VAL, (ky) > VAL, (k). Since (b+1); = 0 for all j < ¢/, combining
Equations (5.1) and (5.2)) yields

VAL, (kf’) > VALO’[E] (kél)

— Z [(—N)2j+8 + (—N)2j+7—|— (_N)7 =+ (—N)6]
Je{t,...,n}:(b+1);=1

= Y [N NPT 4 (CN)T 4 (N
je{1,...,n}:(b+1),;=1 S0 wi>1

> 3 [N (NPT (2N (N
j€{z,..., n}:(b+1);=1

> VAL, (k.)

Thus, VAL, (k¢ ) > VAL, (k.) and é = (k;, k.) is not an improving switch for the policy o’.
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2. We need to show that for every phase 3 policy o’ reached after applying e = (b/ 1o Ker) In o, DO
switch contained in SZ o iSan 1mprov1ng switch. Let ¢’ be a phase 3 policy reached after o.
Then, ole ](b7 ) = ke and thus VAL, () (b} ) = VAL (ke ). Since any é € Sf’] r.or is of the
form ¢ = (bir, .) for some z < ¢, it therefore suffices to show VAL, (ky) > VAL, (k).

This however follows by the same estimations used in the first case.
3. This is proven analogously to 2. O

This enables us to prove the following lemma which allows us to show that it is possible to
always choose a switch contained in L3 when applying the LEAST-ENTERED pivot rule.

Lemma 5.17. Let o be a phase 3 policy. Then there is an edge e € L3 Narg mingc; ¢ (€).

Proof. We first observe that I? # () for any phase 3 policy o since the set of improving switches is
empty if and only if o is an optlmal policy. Let e € argmingc; ¢7(e).

Since L2 C I, C U2 by [3, Lemma 4], either e € L3 or e € U3\ L3. Assume that the second
case holds, since the statement follows directly otherwise. We observe that since Ust .. U
form a partition of U2, there is exactly one k € {1,...,9} with e € U3,

Assume that k € {4,...,9}. Then, by Lemma|5.14} ¢7(e) > ¢°(é ) for all € € L3 since e € I,.
Since e minimizes the occurrence record, this implies ¢ (e) = gb"( é) foralle € L3. ThlS in particu-
lar implies that there is an é € L7 minimizing the occurrence record, so é € arg mingc; ¢7(€)NL3.

Now assume that k € {1,2,3}. We analyze these cases one after another.

Case 1: e € U3'. Then e = (k;, k) for some i € {1,...,n} and some z € {1,...,¢'} such
thato(k;) ¢ {k.,ke} and (b+1); = 0. Thuse € Sf’ol First assume that (k;, k) was not applied
yet. Then, ¢°(k;, ko) = ¢7¢(k;, ko) and we additionally obtain ¢ (k;, ke) = f(b,¢',{(¢,0)})
by [3], Table 4]. Together with z < ¢ and Proposition (4), this implies

¢7 (kis kpr) = 7" (kis ko) = f(b, €', {(4,0)}) < f(b,2,{(4,0)}) = ¢”"(e) < ¢7(e).

Since e is chosen such that it minimizes the occurrence records among all improving switches,
we have ¢7(k;, k) = ¢7(e). This however implies that (k;, k) € argming; ¢7(€). There-
fore, the statement follows from (k;, k) € L3.

It remains to show that (k;, k) was not applied yet. Towards a contradiction, assume that it
was applied before in this transition. Then there was another phase 3 policy ¢’ reached before
o such that (k;, ky) was applied in ¢’. But then, by Lemma , it holds that I, N Sf; =10

since the policy o is reached after o’. This is a contradiction since e € I, and e € 53!,

Case 2: e € U2, Then e = (b],,k.) for some i € {1,...,n} and some z € {1,...,¢'} such

that a(bj ) ¢ {k,,kpr} and (b+ 1); = 0. Hence, e € 532

i o First assume that the improving

switch ( i ke) was not applied yet. Then, since z < ¢, by [3 Table 4] and by Proposi-
tion[2.4] (4),

¢ (0] . ker) = &7 (0], ker)

= f0,0{(5,0)}) + £, ', {(i,1), (i + 1,1 = j)})

< f0,2,{(i,0)}) + f(b,2,{(;, 1), (i + 1,1 = j)})

=¢7"(e)

< ¢7(e).
Since e is chosen such that it minimizes the occurrence records among all improving switches,
we have ¢7(b] ., ki) = ¢ (e). This implies that (b; ., ke) € argming.; ¢7(€). Therefore, the
statement follows from (b , k) € L3.

7,77

It remains to show that (b{ - ko) was not applied yet. However, assuming that this switch was

applied before results in the same contradiction as in the last case when applying Lemma|5.16

Case 3: e € U322, This follows analogously to the previous case. O
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Lemmal/5.17| does not immediately imply that all improving switches belonging to phase 3 that
should be applied according to [3]] can be applied. Although Lemma [5.17| ensures that we can
chose an improving switch contained in L3 for every phase 3 policy o, it is not clear why it cannot
happen that a phase 4 policy is reached although not all switches of phase 3 were applied yet. This
however can be shown when using Lemmas |5.3|and [5.4| as follows.

Theorem 5.18. There is an ordering of the improving switches and an associated tie-breaking rule
compatible with the LEAST-ENTERED pivot rule during phase 3 such that all improving switches con-
tained in L3 are applied and the LEAST-ENTERED pivot rule is obeyed during phase 3.

Proof. Let o denote the first phase 3 policy of the transition from oy, to 541. Then, L3 = L2 by
Lemma By Lemma [5.17 there is an edge e; € L} minimizing the occurrence record I,. By
Lemma 5.4} applying this switch results in a new phase 3 policy o[e;] such that L? (1] = L3\ {e1}.
Now, again by Lemma there is an edge e € L3 (e,] Minimizing the occurrence record I, c,]-
We can now apply the same argument iteratively until we reach a phase 3 policy & such
that |L5’51 while only applying switches contained in L3 . Then, by construction and by
Lemma [5.17, (e1,e2,...) defines an ordering of the edges of L3, and an associated tie-breaking
rule that always follow the LEAST-ENTERED rule. When the policy & with |L§| = 1 is reached,
applying the remaining improving switch results in a phase 4 policy. Then, all improving switches
contained in L}, were applied and the LEAST-ENTERED pivot rule was obeyed. O

Note that the ordering used in the proof of Theorem avoids Issue As we proved
in Issue it is not possible to apply the improving switches in level ¢(b + 1) and level n — 1
consistently such that all switches of level /(b + 1) are applied before any switch of level n + 1
is applied and vice versa. By further analyzing the proof of Issue [5.9} it can be shown that the
same holds for the improving switches of other levels. Our ordering always chooses an improving
switch that minimizes the occurrence record regardless of the level, and in particular does not
apply improving switches level by level in an order that only depends on the least significant set
bit.

6 Conclusion

In this paper we revisited the lower bound example constructed in [3] that yields a subexponential
lower bound on the Simplex Algorithm using the LEAST-ENTERED pivot rule. We discussed the ex-
ample in general and highlighted several issues with the construction. We proposed alterations of
the construction and the application of the Policy Iteration Algorithm to resolve all of these issues.
In particular, we showed that the initial policy for the policy iteration needs to be changed and pro-
vided a new initial policy (Section[3]). We further showed that the description of occurence records
are not entirely accurate and corrected the inaccuracy (Section [4). Most notably, we proved that
the order in which Friedmann applies certain improving switches, as well as simple adaptations of
this order, are inconsistent with the LEAST-ENTERED rule (Section[5), and we implicitly provided a
more involved ordering and associated tie-breaking rule that overcome this issue.

Crucially, our changes retain the macroscopic properties of the construction, and, as a conse-
quence, we are able to recover Friedmann’s subexponential lower bound.
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A Imported Tables

This appendix contains tables of [3]] used in this paper. They are labeled the same way as in [3]
and use the exact notation used in [3]. The tables use the alternative notion & for referring to the
target of a vertex with respect to a policy o that we omitted in our paper. It is defined as follows.

o(v) t ki | hE|s| AL | o
gw)||ln+1| 4| 1 |0] 0 | —j

Also, as it is done in [3]we write 5(A]) =1 if o(b] ) = A7 and o(b],) = A} and 5(A7) =0
otherwise. In addition, the notation b’ = b+ 1 and v} := min({n + 1} U{j > i : b; = 0}) is used.
The first table shows when a policy ¢ is considered a phase p policy.

[ Phase || 1 | 2 ] 3 \ 4 | 5 ] 6 \
a(s) r r r r r r’

5’(d?) lfbluﬁl 1*bi+1 1-— bi+1 1-— bi+1 1-— b7;+1 1-— bi+1, 1-— b;+1

5(d%) bit1 bit1 bit1 bit1 bit1 bit1, b;+1

5’(h?) vita(b) | vita(b) Vit2(b) vita (D), vita (V') | vila (V) via (V)

(b ) 0,7 0,7 0,77 0,7 0,7 0,7
6(A§i+1) b; * * * * *
(AT . b, b, b, b b,

Phase H 1-2 3-4 I 5-6
. . =0 | |77 {6 =0nbi =0 P =0
o (k:) {—b-ﬂ ifh =1 | ) benr HE=0Ab=1 {—b’- if by = 1
! ' b4y ifo, =1 ot '
’ Phase 3 H Side Conditions
(a) Vi.([b; = 0 and (3j,1.5(b],) = 7’)] implies & (k:) = ")
(b) Vi, j.([b; = 0,0} = 0,5(ks) = v’ and o (k;) # '] implies i > j)

Table 2: Policy Phases where b’ = b+ 1,7 = v{*(b),r’ = v (V') and « is arbitrary

The second table shows subsets L2 and supersets U? of the set of improving switches of a
phase p policy. Note that this table shows the original Table contained in [3].

Ph. p Improving Switches Subset L% Improving Switches Superset U?
{(b{z’AzHU(b{z ;éAf} L,
2 ((kyrycr 1)) LLurL?
{(ki, kpr)|o(Ri) # 7' ANby = 0}U Uy U{(ki, k2)|o (ki) & {2, 7'}, 2 < r' Ab; = 0}U
3 {(b5, ke)o (b7 ) # 7" A by = 0}U {(b7, k=)l (b7,) & {27}, 2 < 1 A B = 0}U
{(b] s ker) 3 (b)) # 7" A bl # 5} {(b] 1o ko (b)) & {27}, 2 < 0" AVl # 5}
4 {(h?7ku;t+2(b’))|5(h?) # Vo (b)} Ug U{(h{, k)|l < via (b))
6 - NP
° o)) iy K eni <)
6 {(dg7 $)|U(d?) e $/\5(d?) # b1 U LI U LS
{(di,2)|o(d}) # x A 5(di) bis1)} o

Table 3: Improving Switches (where b’ = b+ 1 and ' = V(b))

The last table shows the occurrence records of a policy ¢ representing the number b € B,
according to [3]]. In this table, the notation g* := g(b,4,{(i + 1,4)}) is used.
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B

Edge e (*,t) (s, kr) (h%, k)
¢"(e) 0 f(b,7) f(b,7)
Edge e (b, kr)

¢"(e) S, G 0)}) + f(b,r{( 1), (i +1,1—j)})
Edge e (ki k) (kiycl)

¢"(e) S, {(0)}) S, 4, {(i+1,5)})
Edge e (d,s) (d],h])

¢°(e) f(b,i+1) —j-bita fbi+1) = (1—7) by

Complicated Conditions
[0 (0, AD) — 6 (01, ADI < 1
¢" (b0, A7) + 9" (b 1, A]) =

g*+1 1fb1:1andbz+1:j
g +1+2-2 ifbiﬂ;«éjandz::b—g*—Qi*l<%(b—1—g*)
b otherwise

Table 4: Occurrence Records

Omitted Proofs

This appendix contains the proofs omitted from the main part of this paper.

Proposition 2.4. Let b € B,, and i,j € {1,...,n}. Then the following hold:

1

2
3
4
5

. Let S, S" be schemes and S C S’. Then M (b,S") C M (b, S).

. Let S, S’ be schemes and S C S’. Then f(b,i,5") < f(b,1i,5).

. It holds that f(b,j) = f(b.5,{(i,0)}) + f(b.5,{(i,1)}) and f(b,) = | 22— ].

. Let i < j and S be a scheme. Then f(b,j,S) < f(b,1,S) and thus f(b,j) < f(b,4).
. Leti < j. Then F(b,j) = F(b,4,{(:,0)}) and thus f(b, j,{(i,0)}) = f(b, j).

Proof. We prove the statements one after another.

1

. Let S, 5’ be schemes such that S C S’. Since every number matching the scheme S’ also
matches the scheme S, it follows that M (b, S’) C M(b, S) for all numbers b € B,,.

This follows directly from (1) and by the definition of f(b,1,S").

The first statement follows immediately since for every binary number b € B,, and index
1€{l,...,n}, eitherb; =0or b, = 1.

It remains to show that f(b,j) = [%J for b € B, and j € {1,...,n}. We observe
that 27~! is the smallest number matching S; = {(j,1),(j — 1,0),...,(1,0)}. This implies
the statement for b < 2/~!. Now, let m; denote the i-th number matching the scheme S;.
Then, by the previous argument, m; = 2/~!. As only numbers ending on the subsequence
(1,0,...,0) of length j match the scheme S;, we immediately have m; = (i — 1) - 29 + 2771,
Since f(m;,j) = i by definition and

mi+227 1 | (i—1)- 20 422 g2
2 - 2 Ty | T

- m; J—1
we get f(mi ) = | 22|
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Now let b € B,, and choose i € N such that b € [m;, m;1). Then, by the definition of f(b, j),
we have f(b, j) = i. In addition, by the choice of ¢,

b—|—2j71 m7;+2j71 . .
] [ = s = CRY
and . L
b+ 27~ Mir1 + 277 ) .
B2t a2 i ®2
By integrality, Equations ll and ID imply that V’*S%AJ = 4 and thus,
N b2
f(bj)=i= {QJJ :

4. Leti<jandb € B,. Let S; :== {(4,1),(j — 1,0),...,(1,0)} and define S, similarly. Consider
any number b < b matching both the schemes S; and S. Then, since ¢ < j there needs to be
at least one number b < b matching S; and S. This implies f(b, j, S) < f(b, 4, S).

The second inequality follows immediately when setting S := §).

5. Let i < j and define S; = {(4,1),(j — 1,0),...,(1,0)}. Since i < j, we have (i,0) € S;
immediately implying F'(b, j) = F(b, j,{(:,0)}) . O

Lemma 5.3. Let b € B,, and let o be the first phase 3 policy of the transition from o} to opy1.
Then L3 = L3, and L3, is the set of improving switches that should be applied during phase 3
according to [13] Table 2].

Proof. Consider the invariants on given in [3} Page 9]. There it is stated thalH “(1) all active bicycles
corresponding to set bits are closed, (2) all other bicycles are completely open, moving to the least set
bit, (3) all entry points k; move to the next active bicycle if bit i is set and to the least set bit otherwise
[...]7. The set L3! contains exactly the edges corresponding to entry vertices whose corresponding
bit is not set in b+ 1. That is, it contains exactly the edges that need to be applied such that aspect
(3) of the description is fulfilled. In addition, the set L2:? contains the edges of bicycles that need
to be open since the corresponding bit of b + 1 is equal to zero. Similarly, the set L3:® contains the
edges of inactive bicycles. Since the edges of all of these bicycles need to switch to the vertex ks
in order to obey the second aspect of the description given above, the set L3 completely describes
the set of improving switches that should be applied during phase 3. O
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