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ABSTRACT

Manufacturing today is no longer a single point of production activity but a chain of activ-
ities from the acquisition of raw materials to the delivery of products to customers. This
chain is called supply chain. In this chain of activities, a generic pattern is: processing of
goods (by manufacturers) and delivery of goods (to customers). This thesis concerns the
scheduling operation for this generic supply chain. Two performance measures considered
for evaluation of a particular schedule are: time and cost. Time refers to a span of the
time that the manufacturer receives the request of goods from the customer to the time
that the delivery tool (e.g. vehicle) is back to the manufacturer. Cost refers to the delivery
cost only (as the production cost is considered as fixed). A good schedule is thus with
short time and low cost; yet the two may be in conflict. This thesis studies the algorithm

for the supply chain scheduling problem to achieve a balanced short time and low cost.

Three situations of the supply chain scheduling problem are considered in this thesis: (1)
a single machine and multiple customers, (2) multiple machines and a single customer and
(3) multiple machines and multiple customers. For each situation, different vehicles char-
acteristics and delivery patterns are considered. Properties of each problem are explored

and algorithms are developed, analyzed and tested (via simulation).
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Further, the robustness of the scheduling algorithms under uncertainty and the resilience
of the scheduling algorithms under disruptions are also studied. At last a case study,
about medical resources supply in an emergency situation, is conducted to illustrate how

the developed algorithms can be applied to solve the practical problem.

There are both technical merits and broader impacts with this thesis study. First, the
problems studied are all new problems with the particular new attributes such as on-line,
multiple-customers and multiple-machines, individual customer oriented, and limited ca-
pacity of delivery tools. Second, the notion of robustness and resilience to evaluate a
scheduling algorithm are to the best of the author’s knowledge new and may be open to a
new avenue for the evaluation of any scheduling algorithm. In the domain of manufactur-
ing and service provision in general, this thesis has provided an effective and efficient tool
for managing the operation of production and delivery in a situation where the demand
is released without any prior knowledge (i.e., on-line demand). This situation appears in

many manufacturing and service applications.
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NOMENCLATURE
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the release time of job JJ@.

the jobs are released in the on-line environment.
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CHAPTER 1
INTRODUCTION

1.1 Supply Chain Scheduling

Supply chain is a network of autonomous and semi-autonomous business, which include
supplier, manufacturer, delivery, warehouse, distributor, retailer and customers. By au-
tonomous it is meant that all businesses in a supply chain are under independent manage-
rial framework or have independent decision making powers. By semi-autonomous it is
means that businesses in a supply chain may not be completely under different managerial
frameworks. The operations of supply chain include order taking, material supply, pro-
duction plan, job scheduling, cargo transportation, product storage and customer service.
One assumption behind a supply chain is that different businesses are located differently.
Therefore, transportation makes sense for the supply chain. A generic pattern in a supply
chain is: production-transportation pair. The goal of supply chain management is to op-
timize the effectiveness of the whole supply chain system and operation by the reduction

of cost, increase of quality, and reduction of supply time.

Supply chain scheduling is to make decisions on job flows over the production infras-
tructure and transportation infrastructure such that from a manufacturer’s perspective,

both the cost and time are minimized. The major difference between the supply chain



scheduling problem and classic production scheduling problem lies in that the former has

to consider both production and delivery, namely integrated production and distribution

(IPD).

Two different kinds of the supply chain scheduling are concerned. If the information of
all jobs is known beforehand, it is called off-line supply chain scheduling. If the infor-
mation of future jobs is not known beforehand of scheduling, it is called on-line supply
chain scheduling. The off-line supply chain scheduling problem is similar to the traditional
production planning problem. The on-line scheduling problem is to the situations where

scheduling is carried out while jobs are arising.

1.2 The Problem Statement

This thesis considers the supply chain scheduling problem with a single manufacturer and
one or multiple customers. The problem can be described as follows: The customers
place orders of jobs to the manufacturer. The manufacturer processes the jobs on the
machines and then delivers the completed jobs to the customers by the vehicles through

a transportation network (see Figure 1.1).

Such a supply chain scheduling problem has many applications. The laptop assembly
is an example where the customers order their specific laptops to a manufacturer. The
manufacturer assembles the laptop computers on the assembly machines and then delivers
computers to the customers. Another example is catering service, where customers place
their orders through phone call. The restaurant cook the food on the hearth or in the

oven and then deliver the dishes to the customers. Applications are also found in the



health service sector particularly in some emergent situation. When an epidemic disease
suddenly arises, e.g., SARS, lack of proper drugs often occurs in some areas. Preparation

of drugs and delivery of them to the areas in need falls into this problem.

Vehicle

Delivery Cost
Manufacturer | Transportation time

/

@

Figure 1.1. The Layout of Supply Chain Scheduling

Two performance measurements are concerned in supply chain scheduling: time and cost.
It is always desired that the whole process has a short time and low cost. However, the
two objectives may conflict with each other. For instance, reduction of the cost by having
fewer vehicles for delivery of goods may certainly prolong the time that the customers
receive the goods. Therefore, the supply chain scheduling problem is a multi-objective

optimization problem in nature.

This thesis studied the supply chain scheduling problem which is particularly characterized
by the following attributes: (1) there is a single machine and there are multiple customers

3



(mentioned before), (2) there are multiple machines and there is a single customer, and (3)
there are multiple machines and there are multiple customers. For each type of problem
characterized by these attributes, further information is specified, which includes the job
release situation, job processing situation, job delivery situation, and characteristics of
vehicles for job delivery. The time-based objective is the total makespan, which is the
time interval from the point of time a job is released to the point of time a vehicle is
returned to the manufacturing site. The cost-based objective is the total delivery cost

(which is assumed to be the number of deliveries multiplied by the unit cost).

On a general note, the existing supply chain scheduling problem does not optimize the
completion time for individual customers but the total completion time (i.e., the sum of
the completion time of each customer) [Averbakh, 2010] or the maximum completion time
among the completion time of each individual customer [Chen and Vairaktarakis, 2005].
It is however much desired in practice to schedule jobs such that the completion time
of jobs associated with each individual customer is directly concerned and optimized. In
this thesis, scheduling jobs to optimize the completion time for each individual customer
is considered, and such a problem is called customer-oriented scheduling for short in this
thesis. This looks like a paradigm shift in scheduling in the manufacturing environment.
Besides this, the existing work on supply chain scheduling has not systematically studied
the problem with multiple manufacturers and customers with constraints on the delivery
tool (e.g., vehicle). Further, this thesis attempts to explore two new measures for the
scheduling algorithm or even any general algorithm for the operations management: (1)

the robustness of a supply chain scheduling algorithm from a system’s perspective and



(2) the resilience of a supply chain scheduling algorithm. Finally, the problem of how
the theory developed in this thesis is also addressed in the case of medical resources

distribution in emergency situations.

1.3 Objectives and Scope of the Thesis

The overall objective of the thesis was to study the supply chain scheduling problem with
the new paradigm that is the customer-orientation rather than the job-orientation. The
problem is characterized by the three attributes as discussed before. It is noted that there
could be more attributes to characterize the supply chain scheduling problem to a more
realistic situation and the three attributes should then be viewed as general assumptions
of the thesis. This thesis sought for the solution to the problem on the avenue of analytical
algorithms rather than iterative algorithms. Note that the analytical algorithm directly
generates the job actions and their orders, while the iterative algorithm generates the job
actions and orders through a particular iteration scheme of searching in a feasible region

of job actions and their orders.

Specific objectives were then defined in light of the overall objective.

Objective 1: To define the supply chain scheduling problem with the characteristics of

one machine and multiple customers and to develop analytical algorithms, including their

performance analysis, for the problem.

Objective 2: To define the supply chain scheduling problem with the characteristics



of multiple machines and single customer and to develop analytical algorithms, including

their performance analysis, for the problem.

Objective 3: To define the supply chain scheduling problem with the characteristics of
multiple machines and multiple customers and to develop analytical algorithms, including

their performance analysis, for the problem.

Objective 4: To explore new measures to evaluate a supply chain scheduling algorith-
m, which may go beyond the existing measure (i.e. the worst scenario performance of
an algorithm) but are focused on the robustness and resilience of a system along with its

process.

Objective 5: To develop a test-bed in the area of medical resources allocation in
emergency situations to give some idea of the effectiveness and efficiency of the analytical
algorithms as developed in the first three objectives. A secondary objective with the test-
bed development was to give guidelines to applications of the analytical algorithms for

various scheduling problems in both manufacturing and service industries.

There are further specific assumptions for the development in this thesis, which are more
problem-specific and algorithm-specific, and therefore, they appear in the occasion of

specific problems and their algorithms are discussed.



1.4 Organization of the Thesis

Chapter 2 gives a background and review of the literature on supply chain scheduling,
which also includes the preliminaries for algorithms and how they are evaluated. Chapter 3
will discuss the notation for problem descriptions and the definition of the problems that
were tackled in this thesis. Chapter 4 will describe the algorithm for the problem of one
machine and multiple customers, Chapter 5 will describe the algorithm for the problem of
multiple machines and one customer, and Chapter 6 will describe the problem of multiple
machines and multiple customers. Clearly, the foregoing three chapters correspond to the
first three objectives (see the discussion in Section 1.3). Chapter 7 discusses potential new
measures for algorithms, i.e., robustness and resilience. This chapter corresponds to the
fourth objective. Chapter 8 will describe a case study for medical resources allocation in
emergency management (EM), which corresponds to the fifth objective. Finally, Chapter 9
will summarize the contribution of this thesis, give conclusions drawn from the study

presented in this thesis, and discuss future work.



CHAPTER 2
BACKGROUND AND LITERATURE REVIEW

2.1 Introduction

The purpose of this chapter is to provide the background for the problems studied in
this thesis and to present a literature review of the state of arts in solving the problems
studied in this thesis. In particular, Section 2.2 discusses basic concepts and notations
related to the work of this thesis, such as complexity analysis, intelligent algorithm, on-line
problem, traveling salesman problem, scheduling problem, multi-agent scheduling problem,
robustness and resilience. Section 2.3 presents a review of the development on the topic
of supply chain scheduling. Along with the review, a classification scheme is proposed
for all supply chain scheduling problems based on how the delivery of completed goods is
integrated with the production of goods. Particularly, this section proposes three classes
of supply chain scheduling problems. In every class, its origin is briefly discussed and the
latest literature is then commented and analyzed. Issues of the future research are also

identified.



2.2 Preliminaries

2.2.1 Evaluation of Algorithm

The most common approaches to evaluate algorithms are ”accuracy” and "run-time”.
For the problem that all information is known prior to the beginning of the problem
solving (which is also called off-line problem), the accurate solution to the problem can
always be achieved through enumeration. Therefore, the run-time performance becomes
an important evaluation method (for off-line problems), that is given a number of accurate

solutions, which one runs fastest.

Let P denote a set of problems and I a particular problem in P (1 is also called an instance
of P). P is characterized by a set of parameters. [ is then defined by a set of values of
the parameters of P. Let A denote an algorithm to P and I. Particularly, the run-time
performance of A makes sense for I and when the run-time performances of A for all Is
of P are known, the run-time performance of A for P makes sense. A for I can be viewed
as a set of operations on I, and the operations can further be decomposed into a series of
basic operations, such as addition, subtraction, multiplication, division, comparison, and
assignment. Assumes that all the basic operations take the same unit time. The run-time
of A for I can be defined as the number of basic operations on the set of specific values
of the parameters. The value of the parameter can be represented by the binary format
in the computer world. Let n = |I| denote the sum of the lengths of the binary string
of all the parameters of I. The run-time performance of A for I is thus a function of n:

T(n). However, the analytical expression of T'(n) is difficult to be obtained. In practice,



the asymptotic bound of T'(n) is found, which measures the performance of A for I.

Definition 2.1 [Knuth, 1976]. Let f(n) and g(n) be two functions defined on N. T'(n) =
O(f(n)) if and only if there exists a positive real number ¢; and an integer ny such that
T(n) < cif(n) for all n > ny. T(n) = Q(g(n)) if and only if there exists a positive real
number ¢y and an integer ny such that T'(n) > cog(n) for all n > ny. T'(n) = O(f(n)) if

and only if T(n) = O(f(n)) and T'(n) = Q(f(n)) .

A short run-time is always desired, and the function f(n) satisfying 7'(n) = O(f(n)) is

concerned. Several common functions f(n) for O(f(n)) are summarized in Table 2.1.

Table 2.1. Orders of Common Functions

Notation Name
O(1) constant
O(logn) logarithmic

O(n) linear
O(nlogn) = O(logn!) loglinear
O(n?) quadratic
O(n*),a>1 polynomial
O(a"), a > 1 exponential

O(n!) factorial

Among them in Table 2.1, the polynomial function is of more interest as its computa-
tion rate is acceptable compared with the exponential function and the factorial function
(Figure 2.1 and Figure 2.2). Therefore, development of the algorithms is very important,
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the run-time of which is bounded by the polynomial function, that is, T'(|1|) = O(p(|I]))
(p(+) is polynomial function). Such algorithms are also called ”polynomial algorithm”.
However, finding polynomial algorithms is not guaranteed for problems, and this raises
the question of whether a polynomial algorithm exists for every problem. The answer is
still not known for sure but almost all researchers believe it is not true. In fact, a classifi-
cation of problems in terms of polynomial algorithms is important to the development of

algorithms. The following is a brief introduction of the theory for this classification.

f(n)

Figure 2.1. Comparison between Polynomial Function and Exponential Function
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f(n)

Figure 2.2. Comparison between Polynomial Function and Factorial Function

Definition 2.2. A decision problem is a question with a yes-or-no answer and yes answer

or no answer depends on the problem..

In general, every problem can be viewed as a decision problem. For instance, for a mini-
mization problem, the corresponding decision problem is whether the optimal value is less
than a certain value. In particular, the decision problem cannot be "harder” than the
original one, which implies that the intractability of the (original) problem is determined

by the decision problem. In the following, the difficulty of a decision problem is discussed.
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Definition 2.3. Let I be an arbitrary instance of decision problem DP. If the answer of [
is "yes” and and the yes answer can be proved in O(p(|I|)) time, DP is a non-deterministic

polynomial-time (NP) problem.

Among the problems characterized as the NP problem, there is a class of problems that

can be solved in the polynomial time.

Definition 2.4. Decision problem DP is polynomial time problem (P), if for every in-

stance I of DP, the answer can be determined in O(p(]1])) time.

It is noted that the above definition does not even require that DP is in NP. This is
because the proof for Definition 2.4 is exactly the proof in Definition 2.3. Therefore,

DP € P implies DP € NP, or P C NP.

The decision problems in P can be viewed as the easiest problems in NP. Now, the next
step is to find the hardest ones in NP. Therefore, a method to compare the intractability

of a decision problem is needed. The following concept is defined first.

Definition 2.5 [Karp, 1972]. Decision problem DP; is polynomially transformed to
decision problem DP,, if for an arbitrary instance I, of DPy, an instance Iy of DPsy can
be constructed in O(p(|11])) time such that the answer of I; is yes if and only if the answer

of I, is yes.

From Definition 2.5, if DP; can be polynomially transformed to DP,, DPy having a
polynomial algorithm implies that DP; also having a polynomial algorithm. In other
words, DP, is harder than DP;. Based on this comparison, the hardest problem in NP
can be found.

13



Definition 2.6 [Garey and Johnson, 1979]|. Decision problem DP is called NP-
complete if:
1. DP is NP problem,

2. Every NP problem can be polynomially transformed to DP.

Although NP-complete (NPC) problems are the hardest ones in NP, there are still different

levels of intractability among these problems.

Definition 2.7. Decision problem DP is strongly NP-complete (NP-complete in the

strong sense, SNPC), if it remains NP-complete even all parameters of I are bounded

by p(|1]).

The above definitions have constructed an intractability framework for NP problems. A
natural question is whether this framework can be implemented to general problems which
may not be decision problems. The definition NPC and the method of polynomial transfor-
mation cannot be applied directly as they are only for decision problems. In the following,

a method to compare the intractability of the general problems is given.

Definition 2.8 [Goldreich, 2008]. Suppose that GP, and GPs are two problems, if
GPq’s algorithm A; calls GP5’s algorithm A, a polynomial number of times, then GP; is

polynomially reducible to GP.

It is noted that GP, is harder than GP; if GP; is polynomially reducible to GP5. In that
sense, the intractability framework for NP problems can be implemented to the general

problem.
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Definition 2.9. Problem GP is called NP-hard, if a NPC problem is polynomially re-

ducible to it. Problem GP is called strongly NP-hard (SNP-hard), if a SNPC problem is

polynomially reducible to it.

Back to the original question: Does a polynomial algorithm exist for every problem? If
the answer is ’yes’, this implies that P=NP. However, this is still unknown and most
researchers even believe that this is not true. Actually, a famous conjecture states that
P+#NP, which means there are decision problems which do not have polynomial algorithms
[Gasarch, 2002; Rosenberger, 2012]. As NPC is a class of the hardest decision problems,
the conjecture concludes that NPC problems do not have polynomial algorithms and nor

do NP-hard problems. Figure 2.3 shows a venn diagram to illustrate the relationship

among P, NP, NPC, SNPC, NP-hard and SNP-hard under the condition P#NP.

From the current point of view, it is almost impossible to develop polynomial algorithms
for NP-hard problems, which frequently occurs in practice. Therefore, it makes sense to
develop algorithms that are not accurate or that are approximate but with a good run-
time performance, which leads to the notion of approximate algorithms. The definition of

approximate algorithms for minimization (maximum) problem is as follows.

15



SNP-hard

Figure 2.3. Venn Diagram of Complexity Concepts for P£NP

Definition 2.10. Let MP be a minimization problem and I be an instance of MP, A(I)

be the value of objective function of algorithm A for I and OPT(I) be the optimal value

for I. If O“;‘,(TI()I) < r for all I and r > 1, then the algorithm A is called a r-approximate

algorithm. Furthermore, if Ry = inf{r > 1, % < r, for all I}, the algorithm A

has approximate ratio Ry. A similar definition can be made for maximum problem by

replacing % with OZ(TI()I).

A
OPT
2.2.2 Intelligent Algorithm

For the NP-hard problems that the accuracy is of the first importance, the traditional
analytical algorithms cannot satisfy the requirement and then the notion of intelligent

algorithms emerges. Different from the deterministic analytical algorithms, the intelligent
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algorithms are stochastic, which empowers them to escape from local optimality and search
for better results. Most common intelligent algorithms imitate the pattern of physical
system, natural selection, pheromone communication, learning mechanism to construct the
models, such as simulated annealing (SA), genetic algorithm (GA), ant colony optimization

(ACO), neural network (NN). In the following, the SA and GA are introduced.

Simulated annealing (SA) is inspired by an annealing process in metallurgy and proposed in
the early 80s [Kirkpatrick et al., 1983; Cerny, 1985]. In the process of annealing, the cooling
implies the decrease of molecular energy (temperature) and the crystallization of metal.
Simulating this process, SA sets a temperature parameter and accepts worse solutions
with a certain probability which falls with the decrease of the temperature parameter.

%, where T' is the temperature parameter and

One practically acceptable probability is e~
A is the difference of objective values between the current solution and the new solution.

Figure 2.4 presents the flow chart for SA.

Genetic algorithm (GA) mimics the process of natural selection and dates back to the
work of Holland [1975]. First, every solution is encoded as a string of chromosomes,
which is also called individual. Next, GA initializes a population of solutions and evolves
better solutions. The main process contains three operators: selection operator, crossover

operator and mutation operator, which are illustrated as follows.
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Initialize x and compute f(x)

Search neighborhood for x’
L and compute f(x")

{ Compute A= f(x") — f(x) ]

Yes No

With a certain probabilit

x=x", f(x) =f(x") x=x', f(x) = f(x)

Iteration number
No is achieved?

Decrease temperature
No “|Reset iteration number|

Terminal conditio
is satisfied?

Termination

Figure 2.4. Flow Chart for SA

e A portion of the existing solutions in the population are selected for breeding the
new generation. The selecting process bases on a fitness function which is related to
the objective function. The solution with a higher fitness function is more likely to

be selected.

e The selected solutions are pairwise coupled to crossover and generate new child

solutions under a certain probability.
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e Several chromosomes of a child solution are mutated to generate a new solution

under a certain probability.

Figure 2.5 presents the flow chart for GA.

[Initialize a population p(0) and set t = OJ

'4 \
Compute fitness function
L J
'4 3\
Selecting operator
. J
[ With a certain probability )
L Crossover operator )

With a certain probability
Mutation operator

Terminal condition The new population p(t + 1)
t=t+1

Termination

Figure 2.5. Flow Chart for GA

The probability that SA and GA can achieve a global optimal solution approaches 1
[Granville et al., 1994; Schmitt, 2004]. However, this convergency theory is asymptotical

based on an infinity number of iterations, which is not practically applicable. In reality,
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if a enough number of iterations are implemented, SA and GA can find a solution, which

can be viewed as an important reference of the global optimal solution.

2.2.3 On-line Problem and On-line Algorithm

In the modern era of information explosion, on-line problems apply to many practical
cases and arise in many areas [Albers, 2003]. A formal definition of the on-line problem

can be described as follows.

Definition 2.11 [Albers, 2003]. There is a request sequence of services s = s(t1), s(ta),
-, 8(t,), which must be served by a server. At time t, no knowledge of any request s(t')
with t' > t is known. There will be a cost to serve for these requests and the goal of

making service decisions is to minimize the total cost for the entire request sequence.

From Definition 2.11, at time ¢, on-line algorithms must decide the services for requests
s(t') with ¢ < ¢ without the knowledge of requests s(¢”) with ¢ > t. The evaluation
of an algorithm is a step in the algorithm development process. Different from off-line
algorithms, on-line algorithms can be measured through the so-called competitive ratio

analysis [Borodin and El-Yaniv, 1998; Prush et al., 2004].

Definition 2.12. Let OMP be an on-line minimization problem and I be an instance
of OMP, A(I) be the value of the objective function of on-line algorithm A for I and

OPT(Z) be the off-line optimal value for I. If %TI()I) < r for all I and r > 1, then the

on-line algorithm A is called a r-competitive algorithm. Furthermore, if R4 = inf{r >

1, % < r, for all I}, the on-line algorithm A has competitive ratio R4. A similar

(D) g Q2T

definition can be made for on-line maximum problem by replacing OIéT( 7 D
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Based on the competitive ratio analysis, the measurement of the intractability of an on-line

problem problem is developed, which is called the lower bound of the on-line problem.

Definition 2.13. For an on-line problem, if no on-line algorithm can achieve a competitive
ratio less than L, L is the lower bound of this on-line problem.

To obtain such a lower bound, a series of ’bad’ instances of the on-line problem need to

be constructed and then to prove that no on-line algorithm can satisfy % < L for
these instances. The construction of these instances is sophisticated and is related to
exploration of the structure properties. In particular, it is always desired to make L as

large as possible.

From the developers’ perspective, the competitive ratio of a certain on-line algorithm can
be viewed as an upper bound of the on-line problem. Therefore, when the two bounds are

identical, the on-line algorithm is considered to achieve the on-line optimality.

Definition 2.14. The on-line algorithm for an on-line problem is called on-line optimal,
if the competitive ratio of this on-line algorithm equals the lower bound of the on-line

problem.

2.2.4 Traveling Salesman Problem

The traveling salesman problem (TSP) aims to find the shortest route for a traveling
salesman to visit each node of a given transportation network exactly once and return
the origin. An instance of the TSP is given by a weighted graph and an initial vertex.
The goal is to find a tour, i.e., a Hamiltonian circuit, which has a minimum length.
The decision problem version of TSP is NP-complete because the Hamiltonian Circuit
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problem can be polynomial transformed to it [Karp, 1972]. Therefore, TSP is a NP-hard
problem. It has also been proved that the general TSP cannot be approximated within
any constant unless P=NP [Orponen and Mannila, 1990]. In the metric case, however,
there is an approximation algorithm according to [Christofides, 1976]. His algorithm gives
an approximation ratio of % If the edge weights are restricted to 1 and 2, there is a
%—approximation algorithm [Berman and Karpinsk, 2006]. The situation is even more
favorable in the Euclidean plane, for which Arora [1997] gives a (1 + £) approximation

scheme.

In the on-line version of the problem (OLTSP), the salesman can communicate with the
nodes to visit (also called the server) while he is traveling. Every request has a release time
that represents the time when the request of the node is available to the salesman. The
objective function is given by the maximum completion time (makespan). This variation
is also called the nomadic OLTSP (NOLTSP). Ausiello et al. [2001] give a 2.5-competitive
algorithm for general metric spaces and prove that no on-line algorithm can be better than
2-comprtitive. They also give a g-competitive algorithm for the special case of the real
line. Lipmann [2003] gives algorithm RETURN HOME which attains an improved upper
bound of (1 + ) on general metric spaces. He also gives a 2.06-competitive algorithm for

the real line, together with a lower bound for this case of approximately 2.03.

2.2.5 Concepts in Classical Scheduling

Scheduling theory governs the decision process for the rational use of resources to ac-

complish multiple tasks. The work of scheduling is rooted in manufacturing industry, so
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the terms ”job”, "machine” and so on are wildly used in this field. Usually, notation-
s Ji,Jo, -+, J, are used to represent jobs and My, Ms,--- , M,, to represent machines,
where n and m are the number of jobs and machines, respectively. A classic scheduling

problem is to assign jobs to machines timely.

In scheduling, there are three machine configurations: single machine, parallel machines
and dedicated machines. For the single machine case, there is only one machine to process
jobs. For the parallel machines case, each machine has the same function and every job
only needs to be processed on one machine. For the dedicated machines case, the ma-
chines have different functions and every job includes different operations which need to
be processed in different machines. Flow shop is a special case of the dedicated machine
where every job has one operation at one machine and all the jobs have the same order of

operations.

Given a schedule 7, the completion time C}(n) of job J; in 1 can be determined, which is
the time that J; completes the processing (the last operation of J; completes the process-
ing for the dedicated machines case). When the schedule is not specified, the completion
time is represented as Cj for short. Thus, the objectives of the scheduling are the function

of jobs” completion time. The common objectives in scheduling problems are listed as

follows.
(1) Chas: the maximum completion time, C,q. = mazx Cj.
S)sn
(2)  Lias: the maximum lateness time, L., = mazx Lj, where L; = C; —d; is
<j<n

the lateness of J; and d; is deadline.
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Tmaat:

Fmaz:

the maximum tardiness time, T,,, = {QagTj, where
SJsn

T; = max{0,C; — d;}.

the maximum flow time, F,.. = @%%FJ, where F; = C; —r; is flow
time of J; and r; is release time.

the total (weighted) completion time, where w; is the weight for J;.

the total (weighted) tardiness.

the total (weighted) flow time.

O, Cj < dj,
the total (weighted) number of tardy jobs, where U; =

1, otherwise.

As this thesis aims to consider the makespan as the time objective, the related work of

the classic scheduling problem is also reviewed in the following.

When the machine configuration is a case of parallel machines, there are m identical ma-

chines, and a particular machine and a particular job are however exclusively related to

each other at any time. Several results have been obtained for the on-line problem of the

classical parallel-machine scheduling to minimize the makespan. If the preemption of job

processing is allowed, the 1-competitive on-line algorithm (Re-schedule Algorithm) is avail-

able according to Hong and Leung [1992], whereby the McNaughton algorithm is applied

whenever there is a new job. The McNaughton algorithm finds the shortest preemption

schedule on parallel machines [McNaughton, 1959]. If the preemption of job processing is

not allowed, the longest processing time (LPT) rule can generate a %—competitive schedule.

According to the LPT rule, the job with the longest processing time is processed whenever
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there are idle machines [Chen and Vestjens, 1997].

In the context of classic scheduling, the makespan refers to C,,q.. In the context of supply
chain scheduling, completion of the task of a job includes not only the processing or pro-
duction but also the delivery. Therefore, the completion of a job extends to the completion
of the delivery of a job (particularly the event that the job delivery vehicle is back to the
production or manufacturing site). D; refers to the time that the delivery vehicle of job
J; is back to the production site. As such, for supply chain scheduling, the makespan is
Doz = 172%91;; D;. Likewise, the corresponding lateness, tardiness, flow time, and number

of tardy jobs can also be defined. The objective in classic scheduling is then extended to

the objective in supply chain scheduling.

2.2.6 Multi-agent Scheduling

In the scheduling problem, when there is more than one customer, the competition for
production resources among the customers needs to be considered. Each customer desires
to achieve an optimality, so the problem is a multiple objectives problem. In literature, the
customer is also viewed as agents, and the scheduling of multiple customers is also called
multi-agents scheduling. There are different kinds of criteria for the multiple objectives
optimization: minimize the primary objective while the others are bounded [Agnetis et
al., 2004]; combine all the objectives into a single one [Baker and Smith, 2003]; formulate
the Pareto-solutions [Agnetis et al., 2000]. However, most of the studies in literature are
focused on the cases that there are two agents or customers [Ng et al., 2006; Mor and

Mosheiov, 2010; Wang et al., 2010].

25



For the on-line problem for single machine and two customers, to minimize the total
makespan, lower bound analysis was presented first, and then the on-line algorithms were
given for both the preemption and non-preemption cases [Ding and Sun, 2010]. The
algorithm for the preemption case achieved on-line optimal but the other one did not. For
the problem with the batch-processing, an on-line algorithm with the competitive ratio
of 2 was developed, which achieved an on-line optimum for the case that the capacity of

batches were unbounded [Nong et al., 2008].

2.2.7 Robustness and Resilience

Robustness is a property that allows the system to be strong and health against the in-
ternal and external disturbances. This definition of robustness has been applied to many
fields, including biology [Kitano, 2004; Félix and Wagner, 2006], control [Ray and Stengel,
1991; Bhattacharyya et al., 2000] and computer science [Baker et al., 2008; Sgrensen, 2011].
Essentially, robustness in these fields reflects the ability of the system being insensitive to
uncertainty. In engineering, particularly from an engineering system’s perspective, strong
and health become the performing functions. Robustness is thus related to the function
of a system; particularly, a system still performs its required function under disturbances
[Zhang and Lin, 2010]. In the field of algorithm for decision making (e.g., scheduling),
uncertainty may be represented by the deterministic variability in the parameters and the
robustness is particulary measured by the worst case performance of algorithm [Bertsimas
and Sim, 2004; Ben-Tal et al., 2009], e.g., approximative analysis and competitive anal-
ysis mentioned before. In this thesis, both kinds of robustness, as aforementioned, are

discussed for algorithms.
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Resilience is a property that allows the system to be persistent against the changes, which
is first proposed from ecology [Holling, 1973] and then applied to management and en-
gineering [Zhang, 2007, 2008; Zhang and Lin, 2010]. The resilience of algorithms is also

discussed in this thesis.

2.3 Supply Chain Scheduling

Scheduling refers to the timely allocation of resources to complete a task or job. The rise
of the importance of scheduling is congruent with the age of mass production since the mid
50s [Johnson, 1954; Jackson, 1955; Smith, 1956; McNaughton, 1959]. The method for the
best scheduling practice has been gradually improved in the second half of the last century,
especially after the proposal of the three field notation [Graham, 1979]. A large number of
research results were obtained in this period of time [Hu, 1961; Graham, 1969; Garey and
Johnson, 1976; Gonzalez et al., 1977; Frederickson, 1983; Friesen, 1987]. However, these
research results are limited in applications due to the rapid change of how the business
world operates in the last decade. The traditional scheduling approach met challenges,
as more and more new situations have appeared in the business world, demanding higher

quality, cheaper price, and faster supply time.

The major change in the business world is that the business organization tends to be more
dividing into small units, each of which keeps its core competence, and this makes the
business organization more agile [Zhang et al., 1997]|. Further, this change also leads that
the business world is more like a network with nodes representing the business entities and

edges representing their connections. Consequently, traditional scheduling, which fuscous
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on a single unit in the context of this network, faces a big challenge that is local optimal
result. It is clear that scheduling must be conducted over an entire network (or chain
in a bit narrow sense). Another generalization out of this network characteristic of the

business world is that every activity is called supply.

The above has been pushing to the emergency of the notion of supply chain scheduling. In
supply chain scheduling, it is particularly assumed that the manufacturer and the customer
are not at the same place and thus the distribution of products from the manufacturer to
the customer becomes an indispensable element to be considered. The scheduling in pro-
duction with the coverage of distribution is a generic problem studied by many researchers
in the last decade [Potts, 1980; Hall and Shmoys, 1992; Cheng et al., 1996]. In general,
the integrated production-distribution (IPD) scheduling can significantly reduce the cost

and improve the performance [Hall and Potts, 2003; Chen and Vairaktarakis, 2005].

Further, as the supply chain scheduling aims to describe a more realistic mechanism of
industry, different situations have raised great attention in the scheduling community. In
the first situation, all information of future jobs is known beforehand and thus the corre-
sponding schedule can be decided beforehand. In the second situation, none of information
of future jobs is known beforehand and the decisions of schedule are taken as jobs arrive at
manufacturers. This second situation is also called on-line supply chain scheduling while
the first situation is called off-line supply chain scheduling [Averbakh and Xue, 2007; Han,
2012]. As a schedule is determined by an algorithm, there are thus off-line algorithm and

on-line algorithm, respectively. The evaluation of an algorithm is crucial to the efficiency
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of a schedule. It is noted that the off-line algorithm and on-line algorithm can be mea-
sured by the so-called complexity analysis and competitive analysis, respectively (see the

previous discussion in Section 8.2 and Section 2.2.3).

Several review articles of supply chain scheduling appear such as Sarmiento and Nagi
[1999], Goetschalckx et al. [2002], Chen [2010]. In particular, Chen [2010] extended the
three field notation for the classical scheduling problem to the five field notation for the
supply chain scheduling problem. However, a systematic classification of the supply chain
scheduling problem is still missing, and remedy of this deficiency is the motivation of the

following discussion. .

Hereafter, a classification scheme for the problems of supply chain scheduling is first built,
three classes in particular. Later, the existing articles are reviewed, which propose so-
lutions to the supply chain scheduling problems against the three classes, especially the
articles in the recent five years, summarize their results, and list them into the three class
framework. For each class, the papers in literature are introduced first and their con-
tributions are presented. The literature review is concluded and the directions of future

research is discussed at the end of this chapter.

2.3.1 Classification of the Supply Chain Scheduling Problem

The supply chain scheduling problems are classified in terms of how distribution is in-
tegrated with production, or integration of production and distribution (IPD for short).

There are three ways of IPD, and they are:
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(1) The distribution is considered as a part of production and only the production cost is

concerned [Hall and Shmoys, 1992; Lee and Chen, 2001; Wang and Cheng, 2007];

(2) The production and the distribution are two sequential activities and both the pro-
duction cost and the transportation cost are concerned [Chen and Vairaktarakis, 2005;

Hall and Potts, 2005; Averbakh and Xue, 2007];

(3) More than two activities in a total supply chain, such as supply, production, inventory,
loading, setup, transportation and so on, are concerned [Hall and Potts, 2003; Lee et

al., 2003; Delavar et al., 2010].

Three classes of IPD are practically meaningful. Class (1) refers to traditional manufactur-
ers, e.g., steel mill [Cowling and Johansson, 2002]. Class (2) refers to emerging businesses,
e.g., apparel business [Pundoor and Chen, 2005] and catering service [Chen and Vairak-
tarakis, 2005], which pay an equal attention to the production and distribution. Class (3)
refers to a set of units that are globally distributed [Zhang et al., 1997; Viswanadham,

2002)].

Although many solutions to the supply chain scheduling problem were proposed in the
1980s and 1990s, the rise of research in this field happened in the last decade, especially
in the recent five years. Further, most of the new studies still belong to the above three
classes. In Table 2.2, an overview of the existing solutions to supply chain scheduling
problems is given based on the above classification. Then, in the subsequent sections,

details of these solutions will be discussed.
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2.3.2 Algorithms for Class 1 - Distribution as an Extension of Production

The earliest paper may refer to Potts [1980], who considered that there was a transporta-
tion time for every completed job and the time objective included the delivery time of jobs.
The machine configuration was a single-machine case and the objective was the makespan.
For this problem, a %—approximated algorithm was designed and analyzed. Later, the re-
sult was extended to the cases that there were different constraints on jobs. For instance,
there was a fixed delivery date for jobs [Hall et al., 2001], there was a priority order of
jobs [Hall and Shmoys, 1992], there was a setup time for the machine to start [Zdrzalka,

1991, 1995], and preemption was allowed [Zdrzalka, 1994].

The above studies only considered the situations where (1) there was one job for every
customer, (2) there were a sufficient number of vehicles, and (3) a vehicle may contain one
job only. Later, the problems of one customer but with a limited number of vehicles and
with a limited capacity of vehicles were also studied [Lee and Chen, 2001; Li et al., 2005;
Wang and Cheng, 2009a]. In addition, the problems with different machine configurations
were studied, such as parallel machines [Wang and Cheng, 2007] and flow shop machines
[Lee and Chen, 2001]. Chen [2010] made a survey for the supply chain scheduling problems
as well as their algorithms for this class of problems with a focus on the constraints. In
the following, the latest results of this class are reviewed in terms of different objectives

of the problems.

The objective of the makespan was discussed by many researchers in the recent years. Li

et al. [2011] investigated the batch processing. They assumed that the jobs of different
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customers cannot be processed and delivered in the same batch. They showed that for
one vehicle the problem was NP-hard. An algorithm with the approximate ratio of %
was developed. The configuration of two-machine open shop was studied by Dong et al.
[2013]. They solved the problem of one vehicle with the vehicle capacity ¢. An algorithm
with the approximate ratio of 2 was proposed for general ¢ while a %-approximation algo-
rithm was proposed for ¢ = 1 especially. Zhong and Lv [2014] studied the supply chain
scheduling problem with the flow-shop configuration of machines, where stage one was
single-machine and stage two was two parallel-machine. The jobs need to be transported
between two stages and the vehicle can only take one job every shipment. They stated
that the problem was strongly NP-hard and applied a heuristic with approximation ratio
%. Numerical simulation was conducted to show the normal performance. Pei et al. [2014a]
explored the supply chain scheduling problem with non-identical job sizes. They showed

that the problem was strongly NP-hard and derived a lower bound. A two-phase heuris-

T

tic algorithm was applied to solve the problem, which was 3

approximating. Later, they
extended the work to the case that there were multiple manufacturers [Pei et al., 2014b].
A modified gravitational search algorithm was designed and a simulated experiment was
conducted to demonstrate the performance. Gao et al. [2015] studied the problem that the
production was batch processing where batch processing time is the summary of all jobs
and the distribution was no-wait. They proved that the problem was strongly NP-hard
and provided polynomial exact solutions for some special cases. For the general case, they

designed a 2-approximate algorithm and numerically demonstrated the performance of the

algorithms.
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Ng and Lu [2012] studied the problem for single-machine and single-customer in the on-
line environment. There was one vehicle with capacity ¢ and the objective was also to

minimize the makespan. When the preemption was allowed, an on-line algorithm with

V541

the best competitive ratio *-3

was designed for ¢ < 2. When the preemption was not

V541
2

and an on-line algorithm with asymptotic competitive ratio @ was designed for ¢ < 2.

allowed, an on-line algorithm with the best competitive ratio was designed for ¢ =1
Liu et al. [2014] also investigated the on-line problem of supply chain scheduling with the
processing time being constrained in an interval [p, @p], where p > 0. The on-line algo-

rithms with the competitive ratio of @

were proposed for both cases that the capacity
of vehicles was limited and unlimited, respectively. In particular, The result was on-line

optimal for the case the capacity of vehicles was unlimited.

There were studies with the objectives other than the makespan. Fan [2010] considered the
objective as a total flow time for the supply chain scheduling problem for single-machine
and two customers. The total flow time differs from the makespan in that the former
refers to the level of the whole procedure while the latter refers to the level of all jobs.
The preemption of jobs processing was allowed and there was one vehicle with the unlim-
ited capacity. The author analyzed the complexity of the problem and applied dynamic
programming to solve it. Condotta et al. [2013] considered the supply chain scheduling
problem to minimize the maximum lateness. The problem involved single machine, one
customer and multiple vehicles of limited capacity. A mixed integer linear program was
first formulated and a tabu search algorithm for production part was proposed. The co-

ordinated solutions were generated by complementing every production scheduling with
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an optimal distribution scheme. The performance of the solutions was shown in a com-
putational simulation. Ullrich [2013] studied the problem to minimize the total tardiness.
There were parallel-machine and multiple vehicles. In particular, the vehicles may be with
a different capacity. In addition, the delivery of every job should be implemented in a time
window. He applied a genetic algorithm for this problem and conducted a numerical s-
tudy. It was shown that the algorithm had a great performance for small-size instances.
Wan and Zhang [2014] investigated the case with m parallel-machine for single-customer
to minimize the total delivery times, where v vehicles with limited capacity served the de-
livery. They proved that the problem was strongly NP-hard for arbitrary m and provided
a2— %-approximation algorithm. The problem with the objective of the total number
of tardy jobs was discussed by Li and Li [2014], where the departure date of delivery was

prescribed. They showed that the problem can be solved by a polynomial algorithm.

2.3.3 Algorithms for Class 2 - Production and Distribution as Two Stages

In this situation, the distribution becomes an independent business entity. This mean-
s that the transportation or delivery may work for multiple units. Therefore, both the
production cost and the transportation cost are considered. Research on supply chain
scheduling for this situation may refer to the studies of [Cheng et al., 1996; Yang, 2000].
The first systematic work for this situation was from Hall and Potts [2003], who integrat-
ed the transportation cost with classical scheduling problems and considered the case of
single-machine and single-customer. There were a sufficient number of vehicles and the ca-
pacity of all vehicles was unlimited in their problem. The production costs in their paper

were the common objective of classical scheduling problems, such as the total (weight-
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ed) completion times, the total (weighted) flow times, the maximum lateness, the total
(weighted) number of tardy jobs. For each problem, they either proved the NP-hardness
or proposed a polynomial algorithm. They extended their work to the case that there was
constraint on vehicles [Hall and Potts, 2005]. The basic work for multiple customers was
proposed by Chen and Vairaktarakis [2005], who aimed to minimize the makespan or the
total completion times with both single-machine and parallel-machine. There were a suffi-
cient number of vehicles but the capacity of all vehicles was limited in their problem. They
assumed that the number of customers was prescribed and applied enumeration for the
routing. After that, the number of studies in this field with the different characteristics of
real life problems increased dramatically. For instance, there were multiple manufacturers
[Chen and Pundoor, 2006; Li and Ou, 2007], there were both time-based objective and
cost-based objective [Chen and Pundoor, 2006], vehicle characteristics were different [Li
and Ou, 2005], the delivery batches were constrained [Ji et al., 2007], etc. In particular, as
the combination into a single objective was one method for the problem with multiple ob-
jectives, another method was to minimize the primary objective with the others bounded.
As such, there were results to minimize the transportation cost with the production cost
being bounded [Chen and Pundoor, 2006, 2009]. The survey of Chen [2010] also reviewed

the work in these problems.

There were a lot of studies for the objective of the total (weighted) flow/delivery times
and the transportation cost. Mazdeh et al. [2007] addressed the scheduling with single-
machine for single-customer to minimize the total flow times and the transportation cost.

They devised a branch-and-bound algorithm and showed a significant improvement by
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simulated experiments. They later extended their result to the case with the batch pro-
cessing machine to minimize the total weighted flow times and the transportation cost
[Mazdeh et al., 2011]. Another work of the batch processing machines was from Feng and
Zheng [2013], which aimed to minimize the total delivery times and the transportation
cost. For both cases with the unbounded and bounded batch, dynamic programming algo-
rithms were developed. Chang et al. [2014] considered the case with the parallel-machines
for multi-customers to minimize the total weighted delivery times and the transportation
cost. There were a sufficient number of vehicles with the limited capacity in their problem.
An algorithm using ant colony techniques was applied to search near-optimal solutions.
Selvarajah and Zhang [2014] considered the special case that the jobs could be outsourced.
When the outsourcing budgets were limited, they showed that it was NP-hard to minimize
the total delivery times and the transportation cost and proposed a pseudo-polynomial al-
gorithm and a polynomial approximation algorithm. When the outsourcing budgets were
unlimited, they stated the equivalence of the problem and the shortest path problem. Fan
et al. [2015] explored the single-machine configuration with an availability constraint to
minimize the total delivery times and the transportation cost. For the resumable case
that the jobs processing can be continued after interrupting, an optimal algorithm was
developed; for the non-resumable case that jobs processing must be re-started after inter-

ruption, a %—approximate algorithm was developed.

Another main concern of the objective was the total weighted number of tardy jobs and
the total transportation cost. Steiner and Zhang [2009] studied the supply chain schedul-

ing problem for single-machine and multi-customers. Jobs of the same customer could
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be processed and delivered in batches and there was a batch setup time. Due to the
NP-hardness of the problem, a pseudo-polynomial algorithm was designed for a restrict-
ed case and then a fully polynomial-time approximation scheme (FPTAS) was proposed.
They also considered the case that the due dates could be relaxed with a penalty cost
[Steiner and Zhang, 2011]. Kim and Oron [2013b] explored the problem with the multi-
location production for single-customer. A vehicle with the limited capacity was available
and all jobs had the same processing time. They solved the problem by reducing it to a
shortest-path problem but the algorithm was exponential for a general number of machine
locations. The numerical results were presented for the single-machine case. The work
of Rasti-Barzoki et al. [2013] addressed the problem with two stages of the processing of
single-machine and two flow-shop machines. The number and the capacity of vehicles were
sufficient and single-customer was considered. They analyzed the structural properties of
both cases and derived a branch and bound algorithm, which outperformed the dynamic
programming algorithm. The result was extended to the case of multi-customers and that
the total weighted tardiness was added into the objective [Rasti-Barzoki and Hejazi, 2013].

A heuristic algorithm and a branch and bound algorithm were provided.

The studies with other objectives were studied in literature as well. Gao [2011] considered
the objective of the total weighted tardiness, the total weighted earliness, and the trans-
portation cost, where there was single-machine for multi-customers and there were a fleet of
vehicles with limited capacity. A modified greedy algorithm was applied for this problem.
Kim and Oron [2013a] studied the total weighted tardiness and the transportation cost

with multi-location production for single-customer. They designed an algorithm which
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was exponential to the number of machines. Special cases with reduced computational
complexity were further discussed. With a single batching machine for one customer, Tang
et al. [2014] applied different optimization treatments to bi-criteria (the makespan and the
transportation cost) supply chain scheduling. Four variations of the problem are defined:
to minimize the makespan and the transportation cost (P1), to minimize the makespan
with the transportation cost bounded (P2), to minimize the transportation cost with the
makespan bounded (P3), and to find the Pareto set (P4). After proving the strongly NP-
hardness of these problems, heuristic algorithms with worst case analysis were proposed

for P1, P2 and P3, while an exact algorithm was designed for P4.

The on-line version of this algorithm was first considered by Averbakh and Xue [2007].
There was a single-machine and there were a sufficient number of vehicles with an unlim-
ited capacity. The objective was to minimize the total flow time and the delivery cost.
Due to lack of future information, there was a lower bound 2 for the competitive ratio of
all on-line algorithms even for the case of one customer. They designed a best possible on-
line algorithm for the case of one customer, which achieved the competitive ratio 2. The
algorithm was modified to the multi-customers case (jobs of different customers did not
share a batch and thus routing was not allowed) but the result was not good. Averbakh
[2010] later extended the work to the case that the capacity of vehicles was limited. He
considered several special cases and designed the corresponding on-line algorithms. For
the one customer case the algorithms were on-line optimal but for multi-customers case the
algorithm was not good. Another improved on-line algorithm for the multi-customers case

was presented. The competitive ratio of this algorithm was 3 + a, where « is the ratio of
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the largest processing time to the smallest processing time [Averbakh and Baysan, 2013a].
They also studied the problem in the semi-online environment, where partial information

of future was known [Averbakh and Baysan, 2012, 2013b].

2.3.4 Algorithms for Class 3 - More than Two Stages

The globalization of production industry in the new century implied the integration of
supply, production, transportation, inventory, loading, and so on. As such, more than two
stages were involved and different kinds of costs and revenues were considered. Hall and
Potts [2003] considered the combined problem of supply, production and transportation.
Meanwhile, they stated that the integration could significantly reduce the cost comparing
with the optimization of three single stages. The inventory cost was included into the
objectives of supply chain scheduling model [Lee et al., 2003; Bertazzi et al., 2005; Sawik,
2009; Wang and Cheng, 2009b]. As the integration of different stages, the decisions of
scheduling and transportation could be made simultaneously, which would reduce the in-

ventory cost and improve the efficiency [Qi, 2005].

In the new decade, more and more studies have been conducted in this field. Yeung et al.
[2011] considered the supply chain scheduling problem with dual delivery modes, which
was modeled by a flow shop with time windows. As the transportation cost and the in-
ventory cost were both involved, the problem was proved to be NP-hard. By exploring
several structural properties, they developed optimal pseudo-polynomial algorithms. Lat-
er, the flow shop configuration was modified by assuming parallel machines at every stage

and nonzero transportation times [Ullrich, 2012]. As the problem was strongly NP-hard
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even for special case with zero transportation times, only a numerical study for small-size
instances was conducted to analyze the performance of the work. Further, the objectives
for classical scheduling were also explored for the new problems, such as the weighted flow
time [Lee and Yoon, 2010], the total delivery time [Lee et al., 2012], and the total tardiness

[Lee et al., 2013].

Furthermore, new problem structures and more complex objectives were introduced. Alonso-
Ayuso et al. [2013] considered warehousing as the crucial role of the supply chain and
wished to optimally organize the involved operations. The objective was to minimize the
total loading time of vehicles. They used data from a real mattress warehouse to conduct
a computational experiment to demonstrate the performance of the solution. Fan et al.
[2010, 2013] studied the supply chain scheduling problem with heterogeneous vessels to
minimize the total shortage, inventory and transportation cost. Celikbilek [2014] investi-
gated the manufacturing scheduling and transportation mode in a cellular manufacturing
where production should be completed in cells and transportation methods were limited
by mode and capacity. A mixed integer mathematical model was constructed to maximize
the total profit and a small size instance experiment was conducted to show the results.
However, analytical algorithms could only be applied to very few problems in these models
because of the complexity. Therefore, different techniques were adopted, such as intelligent
algorithm [Hajiaghaei-Keshteli and Aminnayeri, 2014; Meinecke and Scholz-Reiter, 2014;
Wang et al., 2014], Taguchi’s method [Hajiaghaei-Keshteli et al., 2014], dynamic property
with control theory [Li et al., 2001; Zhang, 2010; Ivanov et al., 2012; Inanov and Sokolov,

2012], and piecewise linear model [Baghalian et al., 2013].
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2.3.5 Conclusion with Further Discussion

The supply chain scheduling is getting its popularity with the globalization of manu-
facturing industry and market, especially the advancement of transportation tools and
communication techniques. This chapter focused on the strategies as well methods to
model the supply chain scheduling problem. Three classes of problems were established
and the related work, in particular in the recent five years on these problems, were re-

viewed.

There are a couple of future works in the area of supply chain scheduling. First, more at-
tention should be paid to the supply chain scheduling problems in the on-line environment
as they are in line with the real application situation and in a natural manner. In this
thesis, more than half of the work is about the on-line supply chain scheduling problems,
which is expected to significantly advance the research status of this field. Second, in the
previous work of the supply chain scheduling problem in Class 2, the objective includes the
time function involved with either all the jobs [Averbakh and Xue, 2007; Averbakh, 2010]
or the whole procedure [Chen and Vairaktarakis, 2005] but never all the customers. While
in this thesis, the objective of the total makespan and the total delivery cost will be con-
sidered, which is indeed a new problem or new feature of the problem in this area. Third,
more different configurations of machines and customers and more different characteris-
tics of constraints for supply chain scheduling should be studied. Three configurations
are studied in this thesis (see the discussion in Section 1.3): (1) single-machine multi-

customers, (2) multi-machines single-customer and (3) multi-machines multi-customers.
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For every configurations, new features of the problems will be further defined in terms of
the different release environments, processing patterns, vehicle characteristics and delivery
patterns. Forth, the robustness and the resilience of algorithms for supply chain scheduling
should be discussed as disturbances and damages always exist in real world problems. In
this thesis, the robustness and the resilience of algorithms for the above new problems are

explored, which is new, to the best of the author’s knowledge, in algorithm development.
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CHAPTER 3
PROBLEM ASSUMPTIONS AND NOTATIONS

3.1 Problem Descriptions

In a large-scale manufacturing and/or service operation, the customers demand products
(jobs) and place orders to the manufacturer. The order placing of a job is also called job
release. There are two different situations for jobs release: (1) all the information of the
jobs is known beforehand and (2) the information of jobs release is not known until they

are released. Scheduling algorithms for the two situations are completely different.

After knowing the jobs, or the jobs being released, the manufacturer need time to process
them on machines. Therefore, when a job is released, the decision maker should decide
when to process it and which machine to process it. The first two constraints on the

processing of a job are: (1) the job is released and (2) there are free machines.

The manufacturer and the customers are at different locations which form a transportation
network. Therefore, when a job is processed and completed, they should be delivered to
the corresponding customers. For each completed job, the decision maker should decide
when to deliver it, which vehicle to load it, and which path of the transportation network to

travel through if there is more than one customer (Figure 3.1 shows that the manufacturer

44



and customers formulate a transportation network where the vehicles are delivering). The
constraint on the delivery a job is that (1) the job has been completed and (2) there
are available vehicles at that moment. In particular, the delivery is implemented on the

transportation network, at which the road situation will be one constraint.

C] Manufacturer / \  Customer > Vehicle

Figure 3.1. Network of The Manufacturer and Customers

The time when a job is released is called "release time” of the job. The time period that
takes to process a job is called ”processing time” of the job. The time when a job starts is
called "starting time” of the job. The time when a job is completed is called ”completion

time” of the job. The time when a job leaves the manufacturer is called ”departure time”
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of the job. The time when a shipment returns to the manufacturer is called ”return time”.
Thus, the time-based objective is defined as a function of release time, processing time,
starting time, completion time, departure time and return time. Obviously, this objective

should be minimized to make the whole process efficient.

When a vehicle delivers a job to its destination, there is a transportation cost for the
shipment. Therefore, the total transportation cost arises for the whole delivery process,
which is the cost-based objective. It is noted that the transportation cost gets larger as the
increase of deliveries. For the efficiency of the whole schedule, this objective also should

be minimized.

In this thesis, the above two kinds of objectives are considered, which conflict with each
other. Minimization of the time-based objective implies a high frequency of vehicles trans-
portation, which definitely causes additional transportation cost. On the other hand, min-
imization of the cost-based objective requires a high economize the utilization of vehicles,
which will delay the delivery of jobs and result in a poor time performance. Therefore, a

trade-off between the two objectives needs to be conducted.

In its very nature, the problem is a multi-objective problem. Different approaches can
be used for the multi-objective problem. Taking two objectives as an example, there are
approaches: (1) to minimize one first and then minimize the other; (2) to minimize one by
taking the other as a constraint and vice versa; (3) to combine the objectives into a single
objective and minimize their weighted sum. The three approaches share the common trait

of subjectivity. For instance, in method (3), the user’s choice of weights is subjective. In
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method (2), the threshold that defines the constraint is subjective. Several problems con-
sidered in this thesis are in an on-line environment, which implies that future information
of jobs is unknown. Therefore, it is difficult to set a threshold for the time-based function
or the cost-based function. Therefore, this study explores method (3), i.e., to minimize
the weighted sum of the objectives. From another point of view, the weights are the prices
for the two groups of values with different unit. In this sense, the combination of two

objectives into a single one is meaningful.

3.2 Problem Assumptions

As this thesis studies the problem of supply chain scheduling and develops algorithms to
solve them, several assumptions need to be made such that the problems are tractable. It
is noted that the assumptions are valid in the procedure of algorithms development but
will be relaxed in the algorithms assessment and case study. In this way, the results of

this thesis take into account of both theory and practice.

In this study, the following assumptions are made for algorithms development.

1. There is only one manufacturer

In practice, one manufacturer situation is often valid in the context of manufacturing.

Multiple manufacturers should be the case in emergency situations.

2. There is no constraint on the transportation network
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No constraint on the transportation network means that the capacity of the transporta-
tion network is assumed unlimited. This means that no competition on the transportation
network happens among the customers and manufacturer. This assumption is not unre-
alistic in the modern city according to [Rainey and Andreas, 2015; Wang et al., 2013a].
In Chapter 7, to evaluate the resilience of the algorithms, the case that transportation

network is disrupted is considered.

3. All parameters are deterministic

It is reasonable to assume that all the parameters of jobs are deterministic. Any uncer-
tainty on parameters can be considered the so-called noise. The effect of the noise on the

algorithm will be examined under the notion of robustness of the algorithm.

3.3 Problem Formulation and Notations

Suppose there are n; jobs Jl(i), e ,Jy(f;) with the processing time pgi), cee p,(fi), released at
the time rgi), e ,7"7(32 from the ith customer (i = 1,2,--- k), respectively, to the manu-

facturer which has machines to process them. After jobs are completed, they are loaded
into batches or shipments and then transported to the customers by vehicles. There is a

delivery cost for a batch.

Both off-line and on-line environments of jobs release are considered. In the off-line en-
vironment, information (release time, processing time and the number) of jobs is known
beforehand. In the on-line environment, the information of future jobs is unknown before-

hand until but their release time.
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Both single-machine configuration and multi-machines configuration are considered. In
the single-machine configuration, the manufacturer only has one machine. In the multi-
machines configuration, the manufacturer has multiple parallel machines which have the

same function.

Two different delivery patterns are considered. In the first delivery pattern, the jobs of
different customers do not share a batch which means that all jobs need to be delivered to
the corresponding customer directly. In the second delivery pattern, the jobs of different
customers share a batch, which means that a routing path is needed to deliver a batch.
The routing path in this case means that there must be several options of delivery with

respect to different customers (e.g., customer 1 goes first and then customer 2, etc.) .

The goal of the problem is to minimize both time-based objective and cost-based objec-
tive. For every customer, its own time-based objective is the time that the manufacturer
operates for it, which is the time that the delivery vehicle for its last job is back to the
manufacturer, i.e., makespan. Therefore, the time-based objective for all customers is the
total makespans. The cost-based objective is the total delivery cost, which is the number
of batches multiplied by the cost of one batch delivery (noticing: the cost of one batch
delivery is constant but the number of the batches is a variable). As mentioned before,
to minimize the weighted sum of the two objectives is the method taken in this thesis to

deal with the two objectives problem.

The solution of the problem is a schedule which should specify when a job is processed,

which machine a job is processed on, which batch a job is loaded in, when a batch is
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transported, and which path a batch is transported through.

The following notations are listed to describe the problem:

e 1. a feasible schedule.

e opt: an optimal off-line schedule.

e k: the number of customers.

e K: the set of all customers, {1,2,---  k}

e m: the number of machines.

° J]@: the jth job for the ith customer, where : =1,2,--- , k.
e 7. the set of all jobs for the ith customer.

jé?: the set of all jobs for the ith customer released before ¢.

n;: the number of all jobs for the ith customer.

n: the number of all jobs, n = Zle n;.

o 71V the release time of job JJ@.

J
e on — line: the jobs are released in the on-line environment.

° py

): the processing time for job JJ@
e P(®: the sum of the processing time of all the jobs for the ith customer.

° P(i)

it tz](n): the sum of the processing time of the jobs for the ith customer which are

processed in the interval [t1, f5] in the schedule 7.

e P: the sum of the processing time of all the jobs.

e pmitn: the processing of jobs can be interrupted and restarted later.
) C]@ (n): the completion time of job JJ@ in the schedule 7.

° O%z(n): maz C’j@(n).
J;eg®

50



e idle time: when there are free machines and there are no uncompleted jobs.

e waiting time: when there are free machines but there are uncompleted jobs.

e delay: there is waiting time in the schedule.

e block: a time interval that a machine is not free.

e Crar(U,m,n): the completion time for jobs set U being processed on m machines in
schedule 7.

® Cpaz(U): the optimal maximum completion time for jobs set U being processed on a
single machine, which can be found by scheduling all the jobs on the machine without
delay.

) péi) (n): the departure time of job Jj@ in the schedule 7.

o p%lx(n): mazx py) (n), the latest time of delivery of jobs in 7.

JPeg
e T.;: the transportation time between place ¢ and place d, where ¢,d =0,1,2,--- , k (0’
represents the manufacturer, '1,2,--- |k’ represent the customers).

e direct: the jobs of different customers do not share a batch, which means that all jobs
need to be delivered to the corresponding customer directly.

e routing: the jobs of different customers share a batch, which means that a routing path
is needed to deliver a batch.

V(z,y): there are x vehicles available, each with a capacity y, where x € {1,00} and
y € {C, 00} (the symbol "00” means "enough” in the engineering sense).

° D](-i) (n): the return time of the vehicle which delivers the job J ;i) in the schedule 7.

° D7(’ril)aac(77): Jmeaﬁi) DJ@ (n), makespan of the ith customer in the schedule 7.

° Zle D%)M](n): the total makespans in the schedule 7.

e D: the cost of one delivery, which is a constant.
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e TC(n): the total cost of all the deliveries in the schedule 7, which is the number of
deliveries timing by D.
e Z(n): the weighted sum of two objectives in the schedule 7, w; Zle Dﬁﬁ)ax(n) +w,TC(n),

where w; and w, are two weights.

This thesis assumes that the cost for each batch is the same. Therefore,

~ ho) ~ ho) oo
wy ; D, .+ wTC =w ; D)+ weD x z = wl(; D))+ w_lD xz), (3.1
where w; and wy are the weights and z is the number of batches. Thus, minimizing
wq Zle DS + woTC s equivalent to minimizing Zle DY + 2D x z. The unit de-
livery cost is D. Let D' = weD and let T' C' be the total delivery cost. Then the problem
is equivalent to minimizing Zle D{e + TC'. Without loss of generality and without
confusion, in the remainder of this thesis the objective function is Zle DS +TC (rc

replaces T'C"). The final objective in the schedule n is Z(n) = Zle Dﬁ,?am(n) +TC(n).

In this thesis, problems are considered in terms of different configurations of machines and
customers. Three types of problems are considered: (1) there is one machine in the man-
ufacturer and there are multiple customers, (2) there are multiple (parallel) machines in
the manufacturer and there is one customer, and (3) there are multiple parallel machines
in the manufacturer and there multiple customers. For each type, specific problems with
different characteristics that describe for example the vehicle capacity are defined. The
following are all the specific problems derived from the three general problems along with

their five field notation representation [Chen, 2010].
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(1) Single-machine Multi-customers Problem (SMP)

Eight specific problems are defined:

SMP1: 1|r;, pmtn|V (oo, 00), direct|k| D DY +TC

Jobs are released off-line, processed in ”pmtn” pattern and delivered in ”direct” pat-

tern. The capacity of vehicles and the number of vehicles are both enough.

SMP2: 1|r;, pmtn,on — line|V (oo, 00), direct|k| > DS +TC

Jobs are released on-line, processed in "pmtn” pattern and delivered in ”direct” pat-

tern. The capacity of vehicles and the number of vehicles are both enough.

SMP3: 1|r;|V (o0, 00), direct|k| > DY, +TC

Jobs are released off-line and delivered in ”direct” pattern. The capacity of vehicles

and the number of vehicles are both enough.

SMP4: 1|r;, on — line|V (0o, 00), direct|k| > DY +TC

Jobs are released on-line and delivered in "direct” pattern. The capacity of vehicles

and the number of vehicles are both enough.
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SMP5: 1|r;, pmtn|V (oo, 00), routing|k| D DY +TC

Jobs are released off-line, processed in ”pmtn” pattern and delivered in "routing” pat-

tern. The capacity of vehicles and the number of vehicles are both enough.

SMP6: 1|r;, pmtn,on — line|V (oo, 00), routing|k| D) +TC

Jobs are released on-line, processed in "pmtn” pattern and delivered in "routing” pat-

tern. The capacity of vehicles and the number of vehicles are both enough.

SMPT7: 1|r;|V (00, 00), routing|k| D +TC

Jobs are released off-line and delivered in "routing” pattern. The capacity of vehicles

and the number of vehicles are both enough.

SMPS8: 1|r;, on — line|V (00, 00), routing|k| D DY +TC

Jobs are released on-line and delivered in "routing” pattern. The capacity of vehicles

and the number of vehicles are both enough.
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(2) Multi-machines Single-customer Problem (MSP)

Five specific problems are defined (as there is one customer, Dﬁ,lu)m is written as D, for

short):

MSP1: Pm|r;,on — line|V (1, 00), direct|1|Dpar + T'C

Jobs are released on-line and delivered in ”direct” pattern. The capacity of vehicles is

enough but the number of vehicles is one.

MSP2: Pm|r;, on — line|V (oo, 00), direct|1|Dyar + T'C

Jobs are released on-line and delivered in "direct” pattern. The capacity of vehicles

and the number of vehicles are both enough.

MSP3: Pm|r;, pmin,on — line|V (1, C), direct|1| Doy + T'C

Jobs are released on-line, processed in "pmtn” pattern and delivered in "direct” pat-

tern. The capacity of vehicles is C' and the number of vehicles is one.

MSP4: Pm|r;,on — line|V(1,C), direct|1|Dyor + TC

Jobs are released on-line and delivered in ”direct” pattern. The capacity of vehicles is
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C' and the number of vehicles is one.

MSP5: Pm|r;,on — linelV (oo, C), direct|1| Doy + TC

Jobs are released on-line and delivered in ”direct” pattern. The capacity of vehicles is

C' and the number of vehicles is enough.

(3) Multi-machines Multi-customers Problem (MMP)

Eight sepecific problems are defined:

MMP1: Pmlr;, pmin|V (oo, 00), direct|k| D) +TC

Jobs are released off-line, processed in "pmtn” pattern and delivered in ”direct” pat-

tern. The capacity of vehicles and the number of vehicles are both enough.

MMP2: Pm|r;, pmtn,on — line|V (oo, 00), direct|k| > D). +TC

Jobs are released on-line, processed in "pmtn” pattern and delivered in "direct” pat-

tern. The capacity of vehicles and the number of vehicles are both enough.

MMP3: Pm|r;|V (oo, 00), direct|k| > D + TC
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Jobs are released off-line and delivered in ”direct” pattern. The capacity of vehicles

and the number of vehicles are both enough.

MMP4: Pmlr;, on — line|V (oo, 00), direct|k| D DS +TC

Jobs are released on-line and delivered in ”direct” pattern. The capacity of vehicles

and the number of vehicles are both enough.

MMP5: Pm|r;, pmtn|V (oo, 00), routing|k| ) DSy +TC

Jobs are released off-line, processed in ”"pmtn” pattern and delivered in "routing” pat-

tern. The capacity of vehicles and the number of vehicles are both enough.

MMP6: Pm|r;, pmtn, on — line|V (oo, 00), routing|k| D DS +TC

Jobs are released on-line, processed in "pmtn” pattern and delivered in "routing” pat-

tern. The capacity of vehicles and the number of vehicles are both enough.

MMP7: Pm|r;|V (oo, 00), routing|k| D + TC

Jobs are released off-line and delivered in "routing” pattern. The capacity of vehicles

and the number of vehicles are both enough.
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MMP8: Pmlr;, on — line|V (00, 00), routing|k| > D +TC

Jobs are released on-line and delivered in "routing” pattern. The capacity of vehicles

and the number of vehicles are both enough.
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CHAPTER 4
ALGORITHMS FOR SINGLE-MACHINE AND MULTI-CUSTOMERS PROBLEMS

In this chapter, the problems for single-machine and multi-customers are considered and
corresponding algorithms are developed. As described in Section 3.3, eight problems are
defined in terms of different release environments, preparation patterns and delivery pat-
terns. For all these problems, the corresponding algorithms are developed, their analysis
is proposed, and the simulation is also conducted to give an idea of the effectiveness of

the algorithms.

4.1 Algorithm for Problem SMP1

SMP1 has the following features: Jobs are released off-line, processed in ”pmtn” pattern
and delivered in ”direct” pattern. The capacity of vehicles and the number of vehicles are

both enough.

As the information of jobs is known beforehand, all the jobs of the same customer should
be delivered in one batch when they are all completed. Therefore, there are k batches
in the optimal schedule and D%Lx(opt) = p%)ax(opt) + 2T, = C’,(ﬁ;zm(opt) + 275, for i =
1,2, k, which implies that Z(opt) = 2% | D) (opt) + TC(opt) = S Cie (opt) +

22?21 Toi + kD. Then, this problem is equivalent with the agent scheduling problem
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Llr;, pmtn| C{i).. This problem to two customers has been discussed in [Ding and Sun,
2010]. However, the result for the case there are more than two customers is not known.
This section will solve the problem for general case. Therefore, in the following discussion,

it is assumed that Ty, = 0 for all 4 and D = 0.

Meanwhile, because job processing can be interrupted and resumed later, any uncompleted
job can be chosen to process. In this situation, it is only needed to determine which
customer’s jobs needs to be processed. Therefore, the mechanism to choose a customer
need to be developed. Such a mechanism can be based on the concept of the priority of

customers, which is defined as follows.

Definition 4.1. A priority of customers is a permutation (iy,1s,--- 1) of the customer

set K ={1,2,--- ,k}.

Next, a schedule can be constructed based on the priority of customers in the following
way: at every time, the customer with the highest priority can occupy the machine. Such

a schedule called priority schedule.

Lemma 4.1. There exists an optimal schedule for SMP1 which is a priority schedule and
the priority of the customers is consistent with the order of the customers’ completion

time in the schedule.

Proof of Lemma 4.1: Without loss of generality, suppose the order of the customers’
completion timeis 1,2, - - - , k in an optimal schedule opt, that is, Cﬁggg(opt) < ngz(opt) <
- < C’,%x(opt). The priority of customers is set as 1,2,--- ,k, and at every time the

machine processes the job of the customer with the highest priority, which generates the
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priority schedule opt’.
CV) (opt') = Conan (T V) < C1) (opt)

2
Or(r?z)w(opt/) = Cmax(U j(z)) S C',(qi)w(opt)

=1

(4.1)

k
O (opt') = Conaa (| TP < C), (0pt)
=1

As the optimality of opt, it should be satisfied that Cr(ézw(opt’ ) = C’T(ézm(opt) for i =

1,2,--- ,k and thus opt’ is also an optimal schedule, which completes the proof. O

When k = 2, the priority can be found by comparing Cpue(J™M) and Cpee(J @), which
then solves the problem [Ding and Sun, 2010]. However, the method cannot be extended
to a larger k. For the following instance with £ = 3: Customer 1 has two jobs Jl(l) =(0,1)
and Jz(l) = (2,1), Customer 2 has two jobs J1(2) = (0,1) and J2(2) = (2,1), and Customer
3 has one job J1(3) = (0,2.6). The optimal schedule will process the jobs with the priority

of the customers (1,2,3) while Cpae(JTY) = Craa(TP) > Crraa(TP). Therefore, more

properties need to be explored.

Lemma 4.2. The optimal schedule for SMP1 that satisfies Lemma 4.1 has sub-optimality,
that is, if (i1,1s,- -+ i) is the optimal priority for the customer set {1,2,---  k}, then

(11,19, -+ ,1p) Is an optimal priority for the customer set {iy,is,--- ,i,} for all h < k.

Proof of Lemma 4.2: Suppose there exists a hg such that (iy,ia,- - ,ip,) is not the
optimal priority of the customer set {iy, 4y, - - -, in,  but (i, iy, -+, ) is. Let the schedule

generated by the priority (i1,42,+ ,ingsngs1," " , i) be n while the schedule generated
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. g . /
by (i}, 45, - 1y Uhgr Lho+1, """ i) be 1.

k
> Cria(n) Z Gt (1) Z Gt () (4.2)
=1 I=ho+1
For the customers i; (I = ho + 1,--- , k), their jobs processing are the same in 7 and 7/,

which implies Cf(éla)x('r]) = Cr(,?a)x(n’) for l = ho+1,--- k. In addition, as (i1, 42, -+ ,ip,) 1S
not the optimal priority of the customer set {iy,42,--- ,ip,} but (i}, i5,--- i}, ), there is

1) Chita(n) > 02, Cre (),

k ho , k k ,
ST ) > S onkr)+ Y ¢l o) =3 Crik() (4.3)
I=1 =1 I=ho+1 I=1

This contradicts with the assumption that n is optimal. Therefore, no such hg exists,

which proves the lemma. 0

Based on the above two lemmas, a dynamic programming for this problem is proposed
as follows (dynamic programming is a recursive method to solve a complex problem by

dividing it into simpler subproblems with an optimal substructure [Sniedovich, 2010]).

Algorithm SMH1
Value function:
F(A) = the minimum total cost for the jobs of the customers in set A.
f(A) = the customer with the least priority in a schedule achieving F'(A).
Initial conditions:
F(0)=0.
Recursive relation:
For A C {1,2,---,k}, F(A) = min{F(A\ {i}) + Craz(UieaT D)|i € A}; f(A) =
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argmin{F(A\ {i}) + Craz(UieaTD)]i € A}. Ties can be broken by choosing the largest
index.

Optimal solution value:

F({1,2,-- k}).

Theorem 4.1. The problem SMP1 can be solved by the algorithm SMHI in the time

O(nk2k).

Proof of Theorem 4.1: It needs to prove that the function F'(A) can find the optimal
value for the customer set A. Induction for |A] is applied. The statement is obviously true
when |A| = 0 and suppose that it is also true for the case that |[A| = h (h > 1). Then
when |A| = h + 1, for any ¢ € A, the following two cases are discussed.

Case 1: There exists an optimal solution opt such that Customer 7 has the least
priority.

From the hypothesis, F'(A\{i}) can find the optimal value for the customer set A\ {i}.

By Lemma 4.2,

F(A\A{i}) + Coaa(UieaT V) = >~ CY, (opt) + CL)(opt) =Y CY) (opt)  (4.4)

leA\{:} leA
Case 2: There is no optimal solution such that Customer ¢ has the least priority.

Let i1,149, - - , 45 be the optimal priority for A\ {i}. Then the schedule n generated by

the priority (i1, 42, -+ ,is,4) cannot be optimal for A. Therefore,
F(A \ {Z}) + Cmax<ul€x4j Z C(l) maz (77)
I€A\{i} (4.5)
=D Claln) > > Cli(opt).
leA leA
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Combining along with their discussion, it holds: F(A) = min{F(A\{i})+Ciaz(UicaT V)i €
Ay = ca Cy(,izm(opt). Meanwhile, f(A) can find the customer with the least priority in
the optimal solution.

F(K) can find the optimal value, and the optimal priority (i, s, - - i) can be deter-
mined as follows: iy = f(K) and for [ =k —1,--- 1, iy = f(K \ {ig, -+ ,941}), where
K={1,2--- Kk}

For the set A with i elements, the computation time of F'(A) is O(ni). As the number of
such sets is C% for i = 1,2, - - -, k, the total computation time is O(32F_, niC}) = O(nk2¥).

O

Note that when k£ is a parameter, this algorithm is exponential. For a large k, a simulated

annealing algorithm SA_SMH1 based on Lemma 4.1 is proposed.

Algorithm SA_SMH1
Initialize a priority list: (1,42, ,ix). Let n be the schedule generated by this priority.

Initialize the temperature loop parameter 1" and the internal loop parameter 17T
Temperature loop: T' exponentially decreases to 1

Internal loop: from 1 to T'T

Randomly choose two sequential customers from the list: ¢, and 7,,;. Let
7' be the schedule generated by (i1,49, - ,la—1,%+1,%a, " ,ix). Let A be
the difference between the objective values of n and n'. If A < 0, accept
the new schedule and update the schedule and the priority list; otherwise,
A
T.

accept the new schedule with the probability e~
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In the application, the parameter 7T is set to be P while the parameter 7T is set to be n?,
where P is the sum of the processing time of all the jobs and n is the number of all the
jobs. The performance of SA_SMH1 is shown in a simulated experiment (or simulation

for short) which will be presented later.

4.2 Algorithm for Problem SMP2

SMP2 has the following features: Jobs are released on-line, processed in ”pmtn” pattern
and delivered in "direct” pattern. The capacity of vehicles and the number of vehicles
are both enough. Actually, SMP2 is the on-line version of SMP1. When there is only
one customer, the lower bound of the problem is 2 [Han, 2012]. The lower bound can be

constructed similarly (see Appendix). Therefore, the lower bound of SMP2 is at least 2.

Corollary 4.1. No on-line algorithm for SMP2 can have competitive ratio less than 2,

even all processing times being 0.

Note that the lower bound construction releases a job for Customer i every D period (see
Appendix). The main idea to develop an on-line algorithm is to deal with such a situation.
Meanwhile, the completion time of jobs for each customer is an important index to solve
the competition among customers. In the following, an on-line algorithm is proposed for

SMP2.

Algorithm SMH2
At the time t that a new job arrives, the customers are re-indexed in an increasing
order of Chue( S(Zt)) (If there is more than one customer with the same C’max(jg(?), their

order is the original index order). When a new job arrives or the machine is free, process
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available jobs of the customer with the highest on-line priority.
At the time of D where [ > 1 and [ is integer, if there is no uncompleted job for
Customer ¢, then there must be a batch to deliver all the completed jobs of Customer i;

otherwise, there is no operation for these jobs.

On-line algorithm SMH2 for SMP2 can achieve a good result both cases that k£ = 2 and

k= 3.

Theorem 4.2. The competitive ratio of on-line algorithm SMH2 for SMP2 with k = 2 is

2, which is on-line optimal.

Proof of Theorem 4.2: Let n be the schedule obtained by the algorithm SMH2. Suppose
that the jobs of Customer 1 are completed earlier in opt, which implies that C,qq (J™M) =
Clhta(opt) < Craa(T@). In 1, at the time of max{rj(»i)uj(i) € J@ i =1,2}, all the jobs
are released and there are uncompleted jobs for Customer 2. By the algorithm SMH2,
the jobs of Customer 1 will have the top priority at this moment. Therefore, the jobs of
Customer 1 are also completed earlier in 7.

Suppose that [1D is the last idle delivery point ({1 D is idle time) before C’T(,}[)m(opt)
in n (if there is no such [ D, let I; = 0), where [; is a non-negative integer. For the
interval (I,D, Claz(n)], the schedule can be modified such that the jobs of Customer 2
has a higher priority. According to the algorithm, the completion time of Customer 1 will
not be changed, and the processing of Customer 2’s jobs in this interval will be before
Cy(,}()m(opt). Meanwhile, as all the jobs processed in this interval are released after /1D,

pW ) (n) < Cr(,%,lx(opt) — 4 D. Therefore, in the modified schedule, the machine will
(11D,C5h ()]
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only process Customer 1’s jobs in the interval (Clas(opt), Coase(n)].

cl) () <Y (opt) + PV

[11D,C5% 4 ()] (n) < 207(713135(0]715) — LD

Cla(n) = Cl(opt)

Che(n)
D

O (1)
P (n) = [TWD <CR).(n)+D=CL) (opt) + D

(4.6)

P () =T 1D < CW (n)+D <200 (opt) —L,D + D

The delivery cost in 77 can be analyzed as follows.

In the interval (0,1, D], there are at most two batches at every delivery point, so the
delivery cost will not be more than 2[; D.

In the interval ({1 D, C’,%x(opt)], there is at most one batch at every delivery point, so
the delivery cost will not be more than L@JD — 1 D.

In the interval (C’T(Y}C)m(opt), pgzx(n)], there is at most one batch for Customer 2 at every
deliver point, and there is one batch in total for Customer 1, so the delivery cost will not

(1)
be more than pirs.(n) — L%@MJD + D.

TC(n) < 20D + plp,(n) =D + D = p)(n) + LD + D

max

< CW) (opt) + 11D +2D
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Therefore,

Z(n) _ _ Dinas(n) + Dinas(n) + TC(n)
Z(opt) D% (opt) + D& (opt) + TC (opt)
B pmax( )+ 2151 + pﬁnéx(n) + 2Ty +TC(n)
O (opt) + 2oy + C 2 (opt) + 2Toy + 2D
ok (n) + pSha(n) + TC(n)
T Ol (opt) + Cde(opt) + 2D (4.8)
20z (0pt) — LD + D + Clma(opt) + D + Clne(opt) + LD + 2D
Cr(éc)w(opt) + 0@, (opt) + 2D
QC'mm( t) + QCmax(opt) +4D
Chidz(opt) + Ciiu(opt) + 2D

=2
From Corollary 4.1, there is no on-line algorithm with competitive ratio less than 2,

which completes the proof. [l

Theorem 4.3. The competitive ratio of on-line algorithm SMH?2 for SMP2 with k = 3 is
2+ Z.

Let n be the algorithm schedule, (1,2, 3) be the order of customer’ completion times in 7,
and (i1, 19,13) be the order of customer’ completion times in opt. Suppose that the last
idle delivery point before C’T(,%C)m(n) is {1 D (I; is a non-negative integer). From the proof of
the Theorem 4.2, the transportation time will not affect the result, so in the following it
is assumed that Ty; = 0 for ¢ = 1,2, 3. The proof of this theorem is completed by proving

the following three lemmas.

Lemma 4.3. If there is idle delivery point between Cr(,%x(n) and Cr(fgx(n), the algorithm

is 2 + ﬁ competitive.

Proof of Lemma 4.3: Suppose that the last idle delivery point in (C’,%)m(n), C’ggm(n)] be
oD (I3 is a positive integer and Iy > l;). The preparation after l;D is equivalent to the
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case k = 2, 50 (i1,12,13) = (1,2, 3) from Theorem 4.2. Figure 4.1 shows the jobs processing

in n under this situation.

0 LD  Cpw(TV) W) LD C2um)  CSLtm)  pSha(n)

N (opt)

Figure 4.1. The Jobs Processing in 7 (1)

In the interval (0, [; D], there are at most three batches for every delivery point, so the
deliver cost will not be more than 3/, D.

In the interval (I, D, Cf&gx(opt)], there are at most two batches for every delivery point,
so the deliver cost will not be more than Q(LMJ —1)D.

In the interval (Claz(opt), Coae(n )], all the jobs of Customer 1 are released, so the jobs
of Customer 2 and Customer 3 processed in this interval must be released before C’T%L)w(opt),
which implies that there are at most two batches in total for these two customers. Suppose
that the delivery cost in this interval is sD, where s is a non-negative integer not greater
than 2.

In the interval (C’mm( ), l2 D], there is at most two batch for every delivery point for
Customer 2 and Customer 3, and there is one batch in total for Customer 1, so the delivery
cost will not be more than 2(ly — L%DB + D.

In the interval (5D, pSBH(n)], there is at most one batch for every delivery point except

ngz(n maz(n
[TWD and there is at most two batches at [=242] D, so the delivery cost will not
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be more than (fM1 —1l,)D + D.

D
i (opt Chie
TC(n) <3LD + 2(L%J —11)D +sD +2(ly — | D(n)J)D + D+
Clina
(I DWH—@D+D
(4.9)
Cite(opt)
< LD +200), (opt) — 2CH, (opt) — | —5=—]D) + bLD—
Cra
o 2y 4 0, 0) + (54 8)D
Therefore,
V() 2 (n) Chr(1)
Z(n) = (TWD + [TWD + (TWD +TC(n)
< 20N (opt) +2CP) () + (5 +6)D + 1, D + l,D + C?) (n)— (4.10)
(1) (1)
Sty — (e, (opt) - | S22 )

For the jobs processing in the interval (l3D, Cg}zm(n)], the similar way in the Theorem 4.2
can be applied to show Cr(f()w(n) < LD+ 2(07(,3()”(0]915) — l3D), which implies that i, D +
() < 2CS (opt).

Case 1: 07(723;(77) > 1D + D. In this case, L%J > l; + 1. Meanwhile, as [oD >
Cfr}gx(n), it should be satisfied that I3 > [;+2. Furthermore, there is o (opt) > llD+%D.
If not, the similar modifying method from the Theorem 4.2 can show C’,%m(n) < LD+
3(C$&x(0pt) — 114D) < 1D + D, which contradicts with the assumption. So, one can
conclude that C’,(nlc)m(opt) > 0D+ 3D.

Case 1.1: C’f,%l)w(opt) < Ul4D+ D. Then, Cﬁgx(opt) - L@JD = Cf,}gm(opt) —LD >

D.

W=

Z(opt) = C’,(,P (opt) + @

ax max

(opt) + C’,Sf’c)m(opt) + 3D

1
th+§D+bD+bD+3D (4.11)

22 22
> 3hD + ?D > ?D'
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Therefore,

(1)
Z(n) <200 (opt) +2C3) (opt) + (s 4+ 6)D + 1, D +2C2_(opt) — LCmg(”) |D
(1)
(00, (opt) — | Lo
D (4.12)

< 20

max

1
(opt) + 201 (opt) 4+ 2C3) (opt) +6D + (s —1)D — 2 §D

1 1

Case 1.2: Cli(opt) > 1,D + D.

(1) (1)
If [M1 = [ML there is no delivery in the interval (Chas (opt), Clie(n)], and

D D
then s = 0.
Clie (1)
Z(n) <200 (opt) +2C3) (opt) + 6D + 1, D +2C2_(opt) — | 5 |D
Chia(opt
2O, (opt) — 2D ) (1.13)
< 2C$gx(opt) + Qngx(opt) + 2C7§f‘gx(0pt) +6D = 2Z(opt).
Cr(r%c)zz (Opt) C&t)zz (77) Ca(v’%z)zz (77) C’r(rig‘z (Opt)
If[ D —|<( D —|>L D JZ[T—‘le‘f‘?-
1 3 2 07%1:(77)
Z(T/) < QC}ngx(Opt) + 207(711)1$(0pt) + (S + 6)D + 4D+ 2Cr(m;x<0pt) - LTJD
Cide (opt
— o), (opt) — | ErextoP) (4.14)

D
< 20

max

(opt) 4+ 2CY) (opt) +2C2) (opt) + 6D + sD — 2D < 2Z(opt).

Case 2: Chz(n) < LD + D. There is no delivery in the interval (Clase(opt), Chie(n)],

so s = 0.
(1) (3) 2) C?S’})za:(ﬁ)
Z(n) < QCma;t(Opt) + QCmax(Opt) +6D + llD + QCma;t(Opt) - L D JD
Cae (opt
~ 240, (opt) — | A0 (4.15)
< ZCr(,igx(opt) + 26'7%2&(0])15) + QC,g?gx(opt) + 6D = 2Z(opt).
As such, this lemma is proved. O
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Lemma 4.4. If there is no idle delivery point between Cﬁ%()m(n) and Cg()w(n) and (i1, 19, 13) =

(1,2,3), the algorithm is 2 + % competitive.

Proof of Lemma 4.4: Figure 4.2 shows the jobs processing in n under this situation.

0 LD Cr(ria)m (Opt) Cr(r}()zz (77) C’T()%(?L:B (77) Cr(r:fc)ux (77) ,0522195 (77)

Figure 4.2. The Jobs Preparation in 7 (2)

In the interval (0, [; D], there are at most three batches for every delivery point, so the
deliver cost will not be more than 3/, D.

In the interval (I, D, Cf&gx(opt)], there are at most two batches for every delivery point,

. . ct) (opt)
so the deliver cost will not be more than 2(| === | —[;)D.

In the interval (Cli(opt), Cﬁgw(n)], all the jobs of Customer 1 are released, so the jobs
of Customer 2 and Customer 3 processed in this interval must be released before C’,%L)m(opt),
which implies that there are at most two batches in total for these two customers. Suppose
that the delivery cost in this interval is sD, where s is a non-negative integer not greater
than 2.

In the interval (Clis(n), poe(n)], there is at most one batch for every delivery point

Clade (n) Clide () - Clhadr ()
except [=25°]D and [=245-]D, and there is at most two batches at [=2%~"]|D and

@) ®) (1)
[C’”“TQC(W)WD, so the delivery cost will not be more than ([Cm“g(")} — LC"‘%“(”)J)D +2D.
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on. (opt)
D

(3)
TC(n) <3LD+2(] Cmg(m%
Chaor (1)
>

J—ll)D—FSD—F([

D +2D

O (ot (4.16)
< 1D + 204, (opt) — 2(Cl1, (opt) — |~
Or(r?a)mO?) Cr(r%()zx(n)

[ D D

D)+

10—

|D+(s+2)D
Therefore,

i) (n)
D

Che(n)
D

Or()%c)m (77)
D

Z(n) =T 1D+ 1D+ 1D +TC(n)

<200 (opt) +2C®) (n) +1,D —2(CV)_(opt)— (4.17)

Lcﬁzxwpt) Cra(n)
D

|D) + [

1D + (s +5)D
Case 1: Cﬁgx(n) > [y D+D. Similar to case 1 in the Lemma 4.3, C’T(,Bm(opt) > 1D+3D.
Case 1.1: Cliz(opt) < LD+ D. Then, Cﬁggg(opt) - [MJD = Cﬁ(ﬁgx(opt) —ULD >
sD. Tt is casy to show that Cr(fgx(n) — LD < (Cr(f,)m(opt) —I1D) + (Crraa(TP) — 11 D)
which results in C’T(,fc)m(n) +04D < Zngz(opt).
Case 1.1.1: s =0.
Z(n) < 2G50, (opt) + 2050, (n) + hD — 2(C), (opt) —

Craz(opt) CSe(n)

[ D) + [ 1D 4 5D
< 200) (opt) + 2C2) (opt) + 2CE) (opt) + 6D — 2(CL). (opt)— (4.18)
Cliz(opt)
[—5—1D)
< 2Z(opt)

Case 1.1.2: s = 1. Modify the jobs processing in the interval (llD,C’,(nlt)m(n)] as the
priority order (1,2,3), such that all Customer 1’s jobs are completed at the time I} D +
P(1,1), all Customer 2’s jobs are completed at the time i;D + P(1,1) + P(1,2), and all
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Customer 3’s jobs are completed at the time I, D+ P(1,1)+ P(1,2) + P(1,3) (see Fig. 4).
It is clear that I; D+ P(1,1) = Chas(opt), P(1,2) < P(1,1), and P(1,3) < P(1,1). Modify
the jobs processing in the interval (C,%)w(n), Cﬁf&x(n)] as the priority order (2, 3), such that
all Customer 2’s jobs are completed at the time Cr(,%gx(n) + P(2,2), and all Customer 3’s
jobs are completed at the time C’ﬁgw(n) + P(2,2)+ P(2,3) (see Figure 4.3). It is clear that
LD+ P(1,1) + P(1,2) + P(2,2) < Ciila(opt), D + P(1,2) + P(2,2) < Cpaa(T @), and

llD + P(173) + P(273) S Cmax<j(2))

0 P(1,1) P(1,2) P(1,3) P(2,2) P(2,3)

) ) (opt) Clraa(n) Clna ()

Figure 4.3. The Modified Jobs Processing in The Interval (11D, C’r(,i)m(n)]

If the delivery in the interval (C’T(,%C)m(opt), C’y(,%()w(n)] is for Customer 3’s jobs, then Cus-
tomer 3’s jobs processed in the time period P(2,3) are released later than [y D+ D. Then,
LD+ D+ P(2,3) < Craa(T?).

(aﬁxm
D

1D +01,D

< Clna(n) + 1D+ D

= 1,D+ P(1,1) 4 P(1,2) + P(1,3) + P(2,2) + P(2,3) + LD + D (4.19)
=01D+ P(1,1)+ P(1,2) + P(2,2) + 1D + D + P(2,3) + P(1,3)

<2C1) (opt) + P(1,3).
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Ciielopt)

Z(n) < 2000, (opt) + 2000, () + LD = 2(CH, (opt) = [ =5 =] D)+
07(3(11(70
—m D + 6D
[—p5 1D +6
<200 (opt) +2C2) (opt) +2C3) (opt) + 6D + P(1,3)— (4.20)
M
200 (opt) — |22 1 )

< 2Z(opt).
If the delivery in the interval (Cr(,}gx(opt), C’r(,%gx(n)] is for Customer 2’s jobs, then Cus-
tomer 2’s jobs processed in the time period P(2,2) are released later than [y D+ D. Then,
LD+ D+ P(2,2) < Cpraa(T?).

[Cfﬁ?u(n)
D

1D+4L,D
< Cia(m) + 10D+ D

— 1D+ P(1,1)+ P(1,2) + P(1,3) + P(2,2) + P(2,3) + LD + D (4.21)
=ULD+P(1,3)+P(2,3)+ 1D+ D+ P(2,2) + P(1,1) + P(1,2)

<2C2 (opt) + P(1,1) + P(1,2).

2(0) < 200, lopt) + 208, (1) + 1D — A op) — | )
(C’%(")}D +6D
<200 (opt) +2C2) (opt) + 20 (opt) + 6D + P(1,1) + P(1,2)— (4.22)
2(CLD (opt) — | E222021)

< 2Z(opt).
Case 1.1.3: s = 2. There must be a delivery in the interval (Oﬁgm(opt),C,g()m(n)]
for for Customer 2’s jobs, so Customer 2’s jobs processed in the time period P(2,2) are

released later than ;D + D which implies Clore(opt) > D + D + P(2,2). Similarly,
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C@.(opt) > LD + D + P(2,3).

Case 1.1.3.1: C2(n) < LD +2D. In this case, [<2®)D 4 D = 21,D + 2D <

ZCfr(r%c)Lx (Opt) .

As

Z(opt) = Cli),(opt) + C (opt) + C).(opt) + 3D

(4.23)

1 16
>l1D+§D+l1D+D+l1D+D+3DZgD,

O’I()%C)L:E ( 0pt )

2() < 2041 () + 1D = 2(CS, (opt) — | =2 D)+

max

(cﬁgxm)
D

(opt) +2C)

max

1D+ 7D

<20 (opt) 4+ 2C2) (opt) +2CP) (opt) + 6D + D— (4.24)

max

on. (opt)

2ACH . opt) — | =

max

D)
< 2Z(opt) + 1D <(2+ %)Z(opt).

Case 1.1.3.2: Cau(n) > 1D + 2D.

w

LD+ 3P(1,1) + P(2,2) + P(2,3)
> LD+ P(1,1)+ P(1,2) + P(1,3) + P(2,2) + P(2,3)

(4.25)
=C% (n) >1,D+2D

= P(2,2) + P(2,3) > 2D — 3P(1,1)
Meanwhile, C\2). (opt) > hD + D + L(P(2,2) + P(2,3)) > hD + 2D — 3P(1, 1),
Therefore,
Z(opt) = Ci),(opt) + C). (opt) + C2) . (opt) + 3D
> 0D+ P(1,1)+ ,D + 2D — gP(l,l) +4LD+2D+3D (4.26)

1
Z 7D — §P(17 1)7
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In addition, from

[cﬁéz(m
D

(n)+ LD+ 2D

1D+ 0D+ D
< Chna
= 1,D+ P(1,1) + P(1,2) + P(1,3) + P(2,2) + P(2,3) + 1D + 2D (4.27)
—L4,D+ D+ P(2,2)+L,D+ D+ P(2,3) + P(1,1) + P(1,2) + P(1,3)

<200 (opt) +3P(1,1).

Cliz(opt)

Z(n) < 2050, (opt) + 2030, (1) + LD — 2(Ca, (opt) — | D

Cle(n)

D)+

[ 1D+7D

<200 (opt) +2C2_(opt) +2C3) (opt) + 6D + 3P(1,1)— (4.28)

0
2(Copt) — 2D )

<2Z(opt) + P(1,1).
and

[c;,%gm)

< c®

max

1D+04L,D+D

(n)+4LD+2D

—1,D+ P(1,1) + P(1,2) + P(1,3) + P(2,2) + P(2,3) + [,D + 2D (4.29)
— LD+ P(1,1) + P(1,2) + P(2,2) + LD + D + P(2,3) + D + P(1,3)

<20 (opt) + D + P(1,3).
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Ciielopt)

Z(n) <200 (opt) +2CE) (n) + 1D —2(CY. (opt) — | D)+

D
07(3(11(70
—= 1D D
izl 7
<20 (opt) 4+ 2C2) (opt) +2CP) (opt) +6D + D + P(1,3)— (4.30)
(1)
200 (opt) — | C22) 1 )
<2Z(opt)+ D — P(1,1).
S0
<2 . 4.31
Zlopt) = 2 T M I 1) D= 1p(L 1) (4.31)

where P(1,1) € [£D, D). When P(1,1) = 3D, the right term will achieve the maximum
value 2 + 22—7

Case 1.2 Che(opt) > 1,D + D.

Case 1.2.1: s = 0. Similar to case 1.1.1, Z(n) < 2Z(opt).

Case 1.2.2: s =1.

Case 1.2.2.1: there is a delivery in the interval (Cli(opt), Corae(n)] for Customer

(1)
2’s jobs. In this case, the delivery point LMJD needs to be considered. If there

Cirdz (opt)

5= ]D, then the result will be

is no more than one batch at the delivery point |

similar to the case s = 0 which implies Z(n) < 2Z(opt). Therefore, the case that there

(1)
are two batches at LMJD should be explored. Modify the jobs processing in the

(1)
intervals (LC’”%(OMJD, Cﬁgx(n)] and (C,%w(n), Cr(,i)w(n)] in a similar way as case 1.1.2 (see

Figure 4.4).
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7: P'(1,1) P'(1,2) P'(1,3) P'(2,2) P'(2,3)

W 0,
| CmazoP | D Ol (opt) Clane (1) . (n)

1)
Figure 4.4. The Modified Jobs Processing in The Interval (LC’"%(OMJD, Cﬁgm(n)]

Clade (opt) Clrae (opt)
If the two batches are for Customer 1 and Customer 2 at | =52~ | D, then | =245 | D+
(1) (1)
PI(1,1) < Cla(opt), |50 |D 4 P(1,2) < Cilka(opt), [“1D 4 P/(2,2) <

C’g&z(opt) and 1D+ P'(1,3) + P'(2,3) < Cy(f()m(opt).

Cr(r%c)m (77)

[

<C® (n)+ LD+ D

_ LC,%I (opt)
D

1D+ 0D

|D+ P'(1,1)+ P'(1,2) + P'(1,3) + P'(2,2) + P'(2,3) + LD + D (432)

o, (opt)

=1,D+ P'(1,3)+ P'(2,3) + | |D+ D+ P'(2,2)+ P'(1,1) + P'(1,2)

<208 (opt) + P'(1,1) + P'(1,2)

C,%C)m(opt)
Z(n) < 2C50,(opt) + 205 (n) + LD — 2(Cy)., (opt) — l—F D)+
Crras ()
= VID + 6D
[—F5 1D +6
<200 (opt) +2C2 (opt) +2CG) (opt) + 6D + P'(1,1) + P'(1,2)—  (4.33)

0
200 opt) — £ | )

< 2Z(opt).
ct) (opt) o) (opt)
If the two batches are for Customer 2 and Customer 3 at | =452 | D, then | === | D+

(1) (1)
P'(1,2) < Cla(opt), |S2= D 4 P(1,3) < CWu(opt), [C2e2)|D 4 PI(1,3) +
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)
a

(
P'(2,3) < Cie(opt) and [z D p(2,2) < O (opt).

C2.(n)

I 1D +01,D

< )

max

(n)+ LD+ D

Cf(nlgﬂf(opt) / / / /
=[50+ P(L) + P/(1,2) + P'(1,3) + P'(2,2)+

P'(2,3)+ LD+ D

e (opt) , , ,
= LTJD + P'(1,3)+ P'(2,3) + 1D+ P'(1,1)+
(4.34)
P'(2,2)+ D+ P'(1,2)
< CR) (opt) + CU) (opt) + P'(2,2) + D + P'(1,2)
Cie (opt
=2 (opt) + (%w + P'(2,2) + P'(1,2)+
Chie (opt
(€40, (opt) — | 220
(1)
< 202, (opt) + P'(1.2) + (Y (opt) — | 2270 )
0 3) ) Chras (opt)
Z(U) S 2Cma:c(0pt) + 2Cmax(77) + llD - 2(Cmax(0pt) - LTJ D)+
Chraz ()
ZmeriVUID + 6D
[—F5 1D +6
< 207%1(0]975) + Zngm(opt) + ZCgl)lm(opt) +6D + P'(1,2)+ (4.35)
Clie (opt) Chie(opt)

(CX) (opt) — LTJD) —2(C) (opt) — [TJD)

< 2Z(opt).
ct) (opt) o) (opt)
If the two batches are for Customer 1 and Customer 3 at | =452 | D, then | == | D+

(1) (1)
P'(1,1) < Cla(opt), |S2=D D 4 P(1,3) < CWu(opt), [S2e2)|D 1 PI(1,3) +

80



P'(2,3) < C2(opt) and [C2=r] D 4 P2, 2) < C2, (opt).

[ 1D+1,D<CP (n)+1L,D+D

_ LCT%I (opt)
D

2 .(n)
D

|D+ P'(1,1)+ P'(1,2) + P'(1,3) + P'(2,2)+

P'(2,3)+ LD+ D

Cfm)w (opt)

=[5 ID + P/(1,3) + P'(2,3) + bD + P'(1,2)+

P'(2,2) + D+ P'(1,1) (4.36)

< C? (opt) +CY)

— max max

(opt) + P'(2,2)+ D+ P'(1,1)

(2) Cﬁaw(Opt) / /
=C\) (opt) + (T}D + P'(2,2) + P'(1,1)+
(1)
(€40, (opt) — | 2220
(1)
<202, (opt) + P'(1,1) + (Ol opt) — | 2% )
3) ) Cr%c)m(Opt)
Z(U) < QOmaa:(Opt) + 2Cfmaac( ) + ll (Cmax(opt> - LTJ D)
Clita
+ [J}D + 6D
< 2C’,(nlgz(opt) + ZC’ﬁgw(opt) + 2Cf,f’am(opt) +6D + P'(1,1)+ (4.37)
C’fm)w (opt) C,(,}()Lz (opt)

(80 (opt) — 1Py ) — o2, (opt) — | Py )
< 2Z(opt).
Case 1.2.2.2: there is a delivery in the interval (Clas (opt), Chae(n)] for Customer 3’s

jobs.
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Crias
(lf%D+AngmmHaD+D

=4LD+ P(1,1)+ P(1,2) + P(1,3) + P(2,2) + P(2,3) + 14D+ D

=04LD+ P(1,1)+ P(1,2) + P(2,2) + 1D+ D+ P(2,3) + P(1,3)

(1) (1)
max t max t
9—§QMD+P@$+hD+D+ML$—ﬁL%@l
Clz(opt)
D
cn. (opt)
D

(4.38)

< C%) (opt) + T 1D

<209 (opt)+1,D + P(1,3) — | |D

< 2050, (0pt) + (Claa(opt) — | D)

1)
max t
Z(n) < 208, (opt) + 209, (n) + LD — 2(C), (opt) — | ™ D<0p )

i (n)

D)+

[ 1D 46D

<20 (opt) 4+ 2C2) (opt) + 20D (opt) + 6D — (4.39)

max

(o) — (S22,
< 2Z(opt).
Case 1.2.3: s = 2. Then, (WWD + P'(2,2) < C’,,(,%c)m(opt) and (MWD +
P'(2,3) < Chaaw(opt).
Case 1.2.3.1: There is no batch at the delivery point [WJD. This is similar to

the case s = 0, which implies Z(n) < 2Z(opt).

(1)
Case 1.2.3.2: There is one batch at the delivery point [C’”%WJD.
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Clna(n)

[ 1D+ 04,D < C? () +1L,D+ D

=LD+P(1,1)+ P(1,2)+ P(1,3) + P(2,2) + P(2,3)+ 4/D + D

=iL4D+ P(1,1)+ P(1,2) + P(2,2) + 1D + P(1,3) + D + P(2,3)

(4.40)
< C%) (opt) + CL) (opt) + D + P(2,3)
o) (opt o) (opt
= 0@, (opt) + 12N 1 (o 3) 4 (0, (opt) — | 2220 )
1)
< 202, (o) + (O opt) — |20 )
1 3 1 Or%c)lr((?pt)
Z(n) <208 (opt) +2CE) () + 1D — 2(C1). (opt) — LTJDH
@)
(Cm“(mw +6D
< QC,ggw(opt) + QCﬁgw(opt) + 2C§,§’gm(opt) +6D— (4.41)

Cinie (opt
(S topt) — | 4 )

D

< 2Z(opt).
(1)
Case 1.2.3.3: There is two batches at the delivery point LMJD.
Crrd (opt) Chniz (opt)

If the two batches are for Customer 1 and Customer 2 at | =% | D, then | =255 | D+

(1)
P(1,1) < Cila(opt), | E22= | D 4 P/(1,2) < Cha(opt).
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07(732196(77) (2)
(=5 1D+0hD+D < CR,(n) + LD +2D
o (opt
_ 1D+ 2D 4 | Cmaslort)

D
P'(2,2) + P'(2,3)

=LD+P(1,3)+P(2,3)+ D+ | 5

P(1,1) + P(1,2) + D

< CO)u(opt) + P'(2,3) + D+ [

(1)
< (Cm(w(opt)
D

+ (Cr(r%c)L:B(Opt) - L

D
)

1D+ P2.3) [l
Cr(r}gm(Opt)

=2 |p)

< 2000 (opt) + 3(Clhag (opt) — |

D

<200 (opt) +2C¥) () + LD —
Croaa (1)

Z(n)

[

<200 (opt) + 202

1D+ 7D

Cil (opt)

(Chaaa(opt) = [ =5==1D)

C?S%()lx (Opt)

< 2Z(opt) + (Chaa (opt) — [ =5

84

Chial

C?%(%x ( Opt)

Cia (opt

|D+ P'(1,1)+ P'(1,2) + P'(1,3)+

¢
P) Dt P(2.2)+ D+

1D + P'(2,2) + P'(1,1) + P'(1,2)

1D + P'(2,2) + P'(1,1) + P'(1,2)

)\ D).

(1)
2(C(opt) — |4 )

O e(opt) +2C5) (opt) + 6D+

D).

(4.42)

(4.43)



Meanwhile,

Cre(n)
(=5 1D+hD+D< Cc® (n)+ LD +2D
C’,%w(opt)

=LD+2D+ | D

|D+ P'(1,1)+ P'(1,2) + P'(1,3)+

P'(2,2) + P'(2,3)

C}r%z)zr (OPt)

=LD+ P'(1,3)+ P'(2,3) + D+ | i)

| D+
(4.44)

P'(1,1)+ P'(1,2) + P'(2,2) + D

< Cﬁgx(opt) + P'(2,3)+ D + C’,(,f()m(opt) +D

_ C(opt)

: Clie(opt)
= D

1D+ P'(2.3) + O, (opt) + D+ (Clfh(opt) — |22
C,(ﬁ()m(opt)

D

D)

S 207(3333(01715) + D + (C’r(nlgx(opt) - I. JD)

0
Z(n) < 208, (opt) + 208, (n) + 1D — 2(CD, (opt) — | TP

max D
Cla (1)
D

D)+

[ 1D+7D

< QCgc)m(opt) + ZC,gfc)m(opt) + QCﬁgx(opt) +6D + D— (4.45)

Clie (opt)

(€, (opt) — | 5P| D)

Ci(opt)

< 2Z(opt) + D — (C4), (opt) — | 5

D).
As

Z(opt) = Cpaz(opt) + C(opt) + C), (opt) + 3D

(1) (1)
> | Sl 1y (o8 oty — | Eeelor!)

(C’Sc)m(opt)wD N [Cr(n%z)zm(Opt)
D D

D)+

1D +3D
O (opt (4.46)

> D+ D+ (C’,(,}gx(opt) — | D

D)+

Ip+2D+1LD+2D+ 3D

Cliz(opt)

Z 8D + (Cr(r}c)w:(opt) - L D

|D).
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Therefore,

(CORN
ZM) 54 in (L), (opt) — | Smazlopd) | )
- o o ,
Z(opt) 8D + (CV, (opt) — | Cmseler) | P

. o (4.47)
D — (Chnas (opt) — | =252 | D)

(1) :
8D + (Cinas (opt) — | “225) | D)

(1) (1)
where Chi(opt) — L%@MJD € [0, D). When Clo(opt) — LC*”%(OMJD = 1D, the right

term achieves the maximum value 2 + %

(1)

(1)
If the two batches are for Customer 1 and Customer 3 at LMJ D, then LC’“%(OMJ D+
(1)
P(1,1) < Clide(opt), | 52 | D + P/(1,3) < Cllda(opt).

@)
Coos(Dyp 1D+ D < ) () + 1D + 2D

Cliz(opt)
D

[

=LD+2D+ |

|D+ P'(1,1)+ P'(1,2) + P'(1,3)+

P'(2,2)+ P'(2,3)

Cﬁgw (opt)

=4LD+ P'(1,2)+ P'(2,2) + D+ | i)

|D+ P'(2,3) + D+

P'(1,1)+ P'(1,3)+ D (4.48)

Cie(opt)
D
Clae (opt)
D

< C,(,}()m(opt) +P'(2,2)+ D+

’7 Or(r%()zz (0pt)
- D

+ (Cgt)m(opt) - I_

1D+ P'(2,3)+ P'(1,1) + P'(1,3)

1D+ P'(2,2) + [

Cliz(opt)
D

1D+ P'(2,3)+ P'(1,1) + P'(1,3)

D)

cn. (opt)

S QCT(r?gx(Opt) + 3(07(7’}2L$(0pt) - |. D

D).

on. (opt)

Z(n) < 2Z(opt) + (Cha, (opt) — [ =5

D). (4.49)
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Meanwhile,

Cnac (1)
[—521D+ 1D+ D < Cl,(n) + 1D +2D

Or(r%()m: ( Opt )

— L, D+2D+ | |D+ P'(1,1) + P'(1,2) + P'(1,3)+

P'(2,2)+ P'(2,3)

on. (opt)

=0 D+ P'(1,1)+ P'(1,2) + P'(2,2) + D + | D

| D+
(4.50)

P'(1,3)+ P'(2,3)+ D
< C%) (opt) + D+ CL) (opt) + P'(2,3) + D

Clie (opt)
D

Clia(opt)

< O (opt) + D+ 5

1D+ P'(2,3) + (Clhas(opt) — |
Cr(rg,a:(opt)
D

D)

<205 (opt) + D + (C5), (opt) — |

max

D).

Cliz(opt)

Z(n) < 2Z(opt) + D — (CRl(opt) — [ =

max

|D). (4.51)
Therefore,
(1)
(Chia(opt) — | Zestert) )
Z - 1 Chra (0 ’
(opt) 8D + (Clraw(opt) — | Cmexlert) |

M

D — (Clada(opt) — | Cmaslert) | p) (4.52)
@ o

8D + (Clida(opt) — | Sz | D)

1
<24 —.
S +17

Chras (opt) Cinas (opt)
If the two batches are for Customer 2 and Customer 3 at | =452 | D, then | === | D+

(1)
P'(1,2) < Ciide(opt), | 22220 D 4 P/(1,2) < Cil(opt).
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Cr(fc)m: (n)

I 1D+5LD+D<CP (n)+4LD+2D
(1)
max t
_ 2+ | b1y P, 2) 4 P8+

D
P'(2,2) + P'(2,3)

cn. (opt)

=LD+ P'(1,1)+ P'(2,2) + D+ | i)

|D+ P'(2,3) + D+

P'(1,2)+ P'(1,3)+ D (4.53)

Cide(opt)
D
Clae (opt)
D

< Cliglopt) + P'(2,2) + D + [

(1)
< (C'mm(opt)
D

+ (Cﬁ;()m(opt) - I_

1D+ P'(2,3) + P'(1,2) + P'(1,3)

1D+ P'(2,2)+ [

Clhiz(opt)
D

1D + P'(2,3) + P'(1,2) + P'(1,3)

D)

cn. (opt)

< 202, (opt) + 3(C{L opt) — | 22

D).
ngr%z)zm (Opt)

5 |D). (4.54)

Z(n) < 2Z(opt) + (C4),(opt) — |

Meanwhile,

(c,szgmm)
D

1D+ 4D +D<C? (n)+1,D+2D

Chielopt)

=LD+2D+| |D+ P'(1,1)+ P'(1,2) + P'(1,3)+

P'(2,2) + P'(2,3)

/ / / C'%()w(opt)
=hD+P(1,1)+ P(1,2) + P'(2,2) + D + | ==5~] D+
(4.55)
P'(1,3) + P'(2,3) + D
< CR)(opt) + D + C). (opt) + P'(2,3) + D
5 ()
< @ (opt) + D+ [Py pi(a3) 4 (O, (opt) — | 2220 )
(1)
< 202, (opt) + D+ (O lopt) — T4 | )
C?%)lz(O]?f)
Z(n) < 2Z(opt) + D — (C4), (opt) — | —25=|D). (4.56)

D
38



Therefore,

20) o (Chielopt) - | %25 D)
Z(opt) ~ 8D + (CSLu (opt) — | Cni=tort) | )’
D — (W (opt) — | Coaalont) | ) (4.57)
8D + (C3(opt) — | Satalort) | p)
1
<2+ T
As such, this lemma is proved. O

Lemma 4.5. If there is no idle delivery point between Cg&x(n) and Cg&x(n) and (i1, 19, 13) #

(1,2,3), the algorithm is 2 + &= competitive.

Proof of Lemma 4.5: As (i1, 1s,13) # (1,2, 3), there must be i; = 3.
Case 1: C’T(,ii)x(opt) < Cﬁ,}&x(n) Figure 4.5 shows the jobs processing in n under this

situation.

0 LD Cow(TD)  C&hiopt)  CHu(n)  C2um)  CEaltn)  pEe(n)

Figure 4.5. The Jobs Processing in 7 (3)

In the interval (0, [; D], there are at most three batches for every delivery point, so the
deliver cost will not be more than 3/, D.
In the interval (11D, Cyae(JDV)], there are at most two batches for every delivery
. ) . Cmaz(TM)
point, so the deliver cost will not be more than 2(|=*5~] —1;)D.

In the interval (Chuae (T D), C2k (0pt)], all the jobs of Customer 1 are released, so the

jobs of Customer 2 and Customer 3 processed in this interval must be released before
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Craz(J V), which implies that there are at most two batches in total for these two cus-
tomers. Suppose that the delivery cost in this interval is sD, where s is a non-negative
integer not greater than 2.

In the interval (C’T(,Z;Z)m(opt), P (n)], all the jobs are known and there are at most three

batches, so the delivery cost will not be more than 3D.

TC(n) <3LD + 2(LMJ —11)D + sD+ 3D

g) (4.58)

=0D + L%JD + (s +3)D.

Therefore,
Oy(i()m(n) Or()gc)m(n) ). (n)
Z(n) = [Z2221D + [Z20 D+ (=228 D 4 TC(n)
(1) 2) (3)
= 20m0e(TY) + (s +3)D + (—Cmg(mw + [—Cmgm)w + (_Cmg(n)er

LD — Q(Cmax(j(l)) _ LMJD) (4.59)

D
< 2Cmaa (T +2C8) () +6D +CY () + LD+ sD—

Cmax(j(l))

Q(Cmax(j(l)) - L D

D).

As all the jobs are known after Cr(éﬁz,;(opt), the jobs processing in the interval (Cr(ézaz,;(opt), Cr(,%gx(n)]

are continuous and all for Customer 1.

LD+ CY (n) <UD+ C%) (opt) + Crge(TY) — 11D

max

(4.60)
= O (opt) + Conaa(TV) < 2C82) (opt).

max max

In addition, if s > 1,it must be satisfied that C\i2)(opt) > f%jm)}D >4 D+ D.

Case 1.1: s =0.
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Z(1) < 2Cmae(TV) +2C8) () +6D + CL).(n) + LD—

Cmal’ (1)
2(Cae T V) — |22 )
< 200 (opt) 4 2042 (opt) 4 202 (opt) 4+ 6D— (4.61)
8
Q(C’max(j(l)> _ L%JD)
< 2Z(opt).
Case 1.2: s = 1.
1)
llD + D + C,%c)m(n) - Q(Cmaz<\7(1)) - L—Omaml()j )JD)
. 1)
< C) (0pt) + Crnae (TD) + D = 2(Craa(TD) — Lcm“zl()j )1y (4.62)
| ) 8
= ot opt) + 19D (€, (g 0) - | Sl 1)

Z(1) < 2Cmae(TY) +2C2) (n) +6D + D+ CW (n) + LD—

Cmax(j(l))

2(Cmax(j(1)> - \_ D

D)

< 2C1) (opt) 4 2C12) (opt) + 2C2) (opt) + 6D — (4.63)

max max max

Cmam(j(l))

(Cmax(j(1)> - L D

D)
< 2Z(opt).
Case 1.3: s = 2.
Case 1.3.1: 7; = 2.
If the two batches in the interval (Cpneq(J™ )707(5%(0]?75)] are both delivered at the
time [Cee 7D there is [€me=IN 1D < C,0n(TP) and Ca(y) < [CreeIDp 4

D

Cma:E(j(l) - llD
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Z(n) < 2Cna(TW) +2CE) (n) +6D + 2D + C1)(n) + 1, D—

Cmacc (j(l))

Q(Omam<~7(1)) - L D

D)

< 204 (T W) + 205, () + 6D + 2D+
1) "
(Mw + Crnaa(TY) = 2(Craa(TV) — LMJD)
Y 1) D o @ (4.64)
= 2000, (n) + 6D + (%w + Crnaa(TWV) +2D + 2[%@

:1:(\.7(1))

Cma
<20 () + 6D + 2C,0: (TP + 2] 51D

< 2C1%) (opt) 4+ 6D + 20 (opt) + 2C"2) (opt)

max max max

= 27 (opt).

If at least one batch in the interval (Cpnee(JM), Cﬁ(f;izv(opt)] is delivered later than

C’mn.:v(J(l)) D7 then C’%Z)x Opt Z —Cmaz('j(l)) D+D and C’r(r}c)Lx n S C’r(rzzz)x OPt +Cmaz j(l)_
D D

LD.

Z(M) < 2000 (TV) +2C08) (0) + 6D + 2D + CL) (n) + 1, D—

Cmaz(j(l)>

2<Cmaz(j(1)> - L D

D)

< 2C10:(TW) +2C8) (n) + 6D + 2D + CL2) (opt)+

M
Craal ) = 2Craal ) — C22 T 1 )
| M
= 2C e (TM) +2C8) (1) + 6D + C%2) (opt) + L%JD‘F (4.65)

Cmaz‘(j(l))

2D — (Cmaz(j(1)> - L D

D)

< 2Ca0(TW) +2C5),.(n) + 6D + 2C52), (opt)—

Conax(TM)

(Cmaw(j(l)) - L D

D)
< 20 (opt) 4+ 2C52) (opt) + 6D + 2C\%2) (opt) = 2Z(opt).

max max max
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Case 1.3.2: i; = 1.

If at least one batch in the interval (Cpnee(JM), Cf,ifz)gg(opt)] is delivered later than
[%M}D, it is similar to the above case and there is Z(n) < 2Z(opt).

If the two batches in the interval (Cpq. (J™1), cl), (opt)] are both delivered at the time
[%‘M}D, the batches at the delivery point L%‘MJD need to be investigated.

Case 1.3.2.1: Cpae(JWY) > ;D + D. In this case, we have C’%Z)x(opt) > LD +2D. If
there is at most one batch at the delivery point L%‘MJD, it is similar to the cases
s =0and s = 1, and we have Z(n) < Z(opt). Next, the case that there are two batches

%‘MJD is explored.

at the delivery point |
Suppose that the two batches are for Customer 1 and Customer 2, or for Customer 1

and Customer 3.

Cia(n) + 1D +2D < C82) (opt) + Crnaa(T) — L%jm) |D+0L,D+2D »
< 208 (0p) + (a7 V) - | LT ) o
Z(1) < 20marn(TN) +2C8) . (n) + 6D + 2D + CL)(n) + L D—
2(Crar( 7 ) — | oD
< 20 maa(T W) +2C8) (n) + 6D + 2C12), (opt)+
(Crnaa(TV) — L%jm) |D) (4.67)
_ 2(Cmax(j(1)) _ L%‘MJD)

< 20U (opt) 4 2C1%) (opt) + 6D + 2C12) (opt)

max max

= 27 (opt).
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Suppose that the two batches are for Customer 2 and Customer 3.

CcW (n)+ 4D +2D

Omaz(j(1)> (1)
< LTJD + 2(Crnae(TH) = | D 1D)+
Cmax(x7(1)) - llD + llD + 2D
(V) (D) (4.68)
S [%—ID _I' Cmax(j(l)) + 2<Cma:c(u7(1)) - L%JD) ‘I’ D
1) (1)
<o Sl 4 57 - | ST
. (1)
< 2042 o) + 3(Coar(T ) — | 22T )
Z(n) < 2Chaa(TW) +2CE) () + 6D + 2D + C{) (n) + LD
(1)
ACopar( V) — | CrezlT ) )
D
< 200 (TM) +2C8) (1) + 6D + 2C2) (0pt) + 3(Cnae (T M)~
(1) (1)
Lcmax(j )JD) . Q(Cmaz(j(l)) . Lcmam(j )JD> (469)
D D
=20 (opt) 4+ 2C1) (opt) + 6D + 2002 (opt)+
Cmax (1)
(ol T®) — | Cr2=T )
(1)
= 2Z(0pt) + (Cnaa( T V) — L%JD»
Meanwhile,
CW (n)+1,.D+2D
S Cr()ii,)x(opt) + Cmar(j(l)) - llD + llD + 2D
= C1%2) (opt) + Crae(TV) + D + D (4.70)
. & (1)
- Cr(rlzjz):(;(opt) + [M}D + (Cmaz<j(1)) _ LMJD) +D

D D

, (1)
< 20%) (opt) 4+ D + (Crpae(TV) — LM

D)
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Z(1) < 204z (TV) +20%) () + 6D + 2D + CV (n) +1,D—

Cmaz (j

A Con( W) | ST D) )

< 2Cae(TW) + 2C,§§gx(n) + 6D +2C"%) (opt) + D+

Cmax(j(l))
D

Cmax(j(l))

(Cmax(j(l)) - |_ D

D) = 2(Crnaa(TV) = | |p) (A7)

= 2001}, (opt) + 22} (opt) + 6D + 20432 (opt) + D=

Cmax(j(l))
D

(Cmaz(j(l)) - L JD)

Cmax(j(1)>
D

As CS(0pt) = Crnaa(TM) > 11D + D + (Coae (TD) — | C222T 1 Dy and €2 (opt) >

ZQZ(Opt)+D_(Cmam<j(l)>_ L JD)

Cr(éz)x(opt) > 1D + 2D, there is Z(opt) = Cr(éz)x(opt) + Cr(,ii)q;(opt) + C,Siz)x(opt) +3D >

8D + (Coaa(J V) — | Sl T | 1)

Therefore,
20Dy i (Conal 7)) = | Z27) D)
Z(opt) — 8D + (Cpraa(TW) — L%JGJ D)
D = (Coaa(JW) — | CzeelT™) | ) \ )
8D + (Croae(TW) — L”“‘—MJD)
1
<2+ T

Case 1.3.2.2: Cpae(JW) < 1D+ D. As there are batches in the interval (Cp. (T M),
Cl2) (opt)], CY2(opt) > LD + D and Cide(n) > LD + D. Then, Z(opt) = CSis(opt) +
i i an (T
OS2 (opt) + C5&(opt) + 3D > 5D + (Copaa (T V) — | Cme=ld 20 | p)
If Cioe(n) < 1, D42D, [Cresld™D = [, D4+2D. As Clita()) = LD+D, Cna (T V)~

[ Fee™=] D >

D

W=

(cﬁizm
D

1D+ 1,D+ D =2l,D + 3D < 20%)

max

(opt) + D. (4.73)
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Cia(m)
D

Z(1) < 2Cmae(TD) +2C3) (1) +6D + D + [

1)
llD - 2(Cmaw<j(1)) — L%

1D+
D)

< 2C 0 (TD) 4202 (n) + 6D + 202 (opt)+ (4.74)

Cmax(j(l)>

D — 2(Cma:v(t7(1)) - I_ D

D)

Cmax(j(l))

= QZ(Opt) +D — Q(Cmax(j(l)) - L D

1D).
Therefore,

D — 2(Crau(TV) — LMJD)

>~ maz (T D
Z(opt) 5D + (Cinaa(T V) — | C222 T2 | D) (4.75)

<2+ !
- 16

1 CYu(n) > 1D + 2D, Corg(JV) — [ C222Z D |y > 2

CM (n)+ 1D +2D

max

1)
< 19N D 4 € ) ~ D + 1D + 2D

MWD_’_Cmax(j(l)) +92D (476)

104D+ (Coua ) - | LT )

. (1)
<208, {0pt) + D+ (a7 W) — | CrestIT)

IVCmaac (j(l))
- D

|D).

Z(1) < 2Cmae(TW) +2CE) (1) + 6D + 2D + C1) (n)+
C (j(l))

1D = 2(Crnae( TV) — | 75— D) (4.77)
()
<2Z(0pt) + D~ (Cuas (7 ) — |Z222T 2 )
Therefore,
Z(T}) <9 D — (Omaz(j(l)> - L%‘MJD)
Z(opt) = 5D + (Craa( T W) — | CmeslI) | D (4.78)
1
<24 o
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Case 2: C’,%Z)z(opt) > C,%I(n) Figure 4.6 shows the jobs processing in 7 under this

situation.

0 LD Coa(JD)  Chlaln)  C82(opt)  C(n)  CEam)  pie(n)

Figure 4.6. The Jobs Processing in 7 (4)

In the interval (0, [; D], there are at most three batches for every delivery point, so the
deliver cost will not be more than 3/, D.

In the interval (11D, Chae(J V)], there are at most two batches for every delivery
point, so the deliver cost will not be more than 2({%‘7(1” —1)D.

In the interval (Cynae(JM), Chse(n)], all the jobs of Customer 1 are released, so the
jobs of Customer 2 and Customer 3 processed in this interval must be released before
Crnaz (T (1)), which implies that there are at most two batches in total for these two aid
sites. Suppose that the delivery cost in this interval is sD, where s is a non-negative
integer not greater than 2.

In the interval (Cﬁ,}im(n), C’éii)w(opt)], there is at most one batch for every delivery point,
and there is one batch in total for customer 1, so the delivery cost will not be more than
(|Sslert)) | Ckelw) )y 4

In the interval (CY2h(opt), piohe (n)], all the jobs are known and there are at most two

batches, so the delivery cost will not be more than 2D.
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Cmax(j(l))

TC(n) < 30D +2(| =5~ =)D+ sD+
(i2) (1)
(Lcma;)(opt)J B Lcmg(n)J)D—i-D—i-QD (4.79)
B Crnaa( TD) Chzk(opt) | Chida(n)
_11D+2LTJD+(5+3)D+(L i) =1 D 1)D.
Therefore,
i (n) 2 (n) e (n)
Z(n) = (TWD + [TWD + [TWD +TC(n)
(1)
= 2C0e(TD) +2C) () + 6D + (s —1)D + 11D + (Cmg(”)w+
Che(opt) | Chiaa(n) @y Cmae(TD) 4.50
(55— = 5 D =207 — | =pm—= D) (480)
(1) 3) Oz (opt)
< 2C0:(TWM) +2CF) (n) +6D + sD + 1, D + LTJD—
(1)
Q(Cmm(j(l)) _ L%JD)

Case 2.1: s =0.
(ig) .
As [ D + | Cmizlett) | 1y < 902) (opt),

Ci2) (opt)

D JD - Z(Cmax<j(1))_

Z(1) < 2Cmae(TV) +2CG) () +6D + 1, D + |
(T

LCma:JcDj ) J D)

< 2Cae(TM) +2C3) (1)) 4+ 6D + 2C%) (opt)— (4.81)

Oma:rz(j(l))

2<Cmaac(\7(1)) - L D

D)
< 2Z(opt).
Case 2.2: s = 1. As there is one batch in the interval (Cpa.(T™M), C’,g@l()u(n)], there is
Cle(n) > LD + D and C52)(opt) > 1, D + D which implies I,D + D + LMJD <

D

2052), (opt).
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Z(10) < 2Cmae(TV) +2CP) () + 6D + D + I, D+

mam(opt) . (1) . Cmaz(j(l))
2D — 2(Coe(TV) — | 22— | D)
< 20,0:(TV) +2C8) () 4+ 6D 4 2C%2) (opt)— (4.82)

Omar(j(l))

2((1nax(570))'_ L D

D)
< 2Z(opt).
Case 2.3: s = 2. Similarly, C’,gi?l)x(opt) > LD+ D.
) (in) .
Case 2.3.1: C’qsfz)m(opt) > [ D+2D. In this case, [;D+2D+ LWJD < 207(733?1(01915).

Z(0) < 2Cmaa(TV) +2C8) (n) + 6D + 2D + I, D+

Cmaw(j(l))
B e
< 2C 0 (T 4+ 2C9) (n) + 6D + 2042) (opt)— (4.83)

Cmax(j(l )

Q(Cmax(j(1)> - L D

D)
< 2Z(opt).
Case 2.3.2: CY2).(opt) < LD +2D. AS Caa(T D) < 14D+ D and Coase () > LD+ D,

there is (Cpas(JV) — |C222Z ™) | D) > LD, Then, Z(opt) = CS2:(opt) + CS2) (opt) +

1
D 3
CU3) (opt) + 3D = 5D + (Coa (T M) — | CnazlTD) | ).

As ,D + D + | Cmbzlor) G 2ord) | p < 2042). (opt),

(i2)
Z(n) < QCma;c(j(l ) + Qng’am( ) +6D +2D + llD + Lcmagopt)JD_

Cmax (1)

2(Omam(j(1)) — L#J D)

< 2C00a(T M) +2CE) (n) + 6D +2C2) (opt) + D— (4.84)

(1)

HCoanlT ) — | ST )

Cmax(j(l))

< 2Z(0pt) +D — 2(Cmax(\.7(1)) - L
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Zn) _y, D= 2Cua(JY) ~ | Z7 D)
Z(opt) " 5D + (Conae (V) = L2572 D) (4.85)
<ot b
- 16
As such, this lemma is proved. O

Proof of Theorem 4.3: From the above three lemmas, one can conclude that the
competitive ratio of SMH2 is not greater than 2 + % for k = 3. At last, it only needs to
show that there is an instance such that the ratio of the algorithm result to the optimal
result can achieve 2 + 2% The instance can be constructed as follows: for Customer 1,
there is one job Jl(l) = (0,1 + ¢); for Customer 2, there are two jobs J1(2) = (0,1) and
J2(2) = (1,1 + €); for Customer 3, there are three jobs Jl(?’) = (0,3 —e), J2(3) = (1,1),
and J§3) = (2 + ¢,¢€); the delivery cost D = 1 (e is a very small positive number). The
algorithm will process the jobs in the order (Jl(?’), JI(Q), Jl(l)7 Jz(g), J2(2), J§3)), deliver Jl(g) and
J1(2) in tow batches at time 1, deliver Jl(l) and J2(3) in two batches at time 2 and deliver
J2(2) and Jég) at time 3, so Z(n) =243+ 3+ 6 = 14 (see Figure 4.7). However, the off-
line optimal schedule should process the jobs in the order (Jl(l), J1(2)7 J2(2), Jl(g), JQ(S), J3(3)),
deliver three batches for the three customers respectively when their jobs are completed,
so Z(opt) = 2 + e+ 2426+ 2+ 2¢ + 3 = 2 + 5¢ (see Figure 4.7). Therefore, the ratio

2

_Zz(gzi) - %1—44_‘56 will tend to %;ﬁ‘ =2+ £ as ¢ tends to 0.
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3 2 1 3 2 3
: JY g2 g 75 J5? T3

1 3 7
0 5 € 1—c¢ 5 1 2 + € 2 + 2¢
opt: g 72 s JY 7Y I3
0 %—1—6 1+e %+26 £+6 2+ € 24 2e
Figure 4.7. The Jobs Processing for The Worst Instance
This completes the proof of Theorem 4.3. OJ

For the case that k is greater than 3, the performance of the algorithm will be shown in

the simulated experiment.

4.3 Algorithm for Problem SMP3

SMP3 has the following features: Jobs are released off-line and delivered in ”direct” pat-

tern. The capacity of vehicles and the number of vehicles are both enough.

Similar to the induction in Section 4.1, it can be shown that SMP3 is equivalent to the
agent scheduling problem 1|r;| > C{... The assumption that Tp; = 0 for all i and D = 0
can also be applied. As the preemption of job processing is forbidden, the intractability
of the problem has increased. Actually, SMP3 is NP-hard even k = 2 [Ding and Sun,
2010]. When k is a parameter, SMP3 is SNP-hard and can be proved by polynomially

transforming a SNPC problem to the decision version of SMP3.

Theorem 4.4. The problem SMP3 is SNP-hard when k is a parameter.
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Proof of Theorem 4.4: This statement is proved by showing that 3-Partition problem
(a famous SNPC problem [Garey and Johnson , 1975]) can be polynomially transformed
to the decision version of SMP3.

3-Partition. Given a set of 3t positive integers S = {by, by, -+ , b3}, where > b = tB
and % < b < %, can S be partitioned in to t disjoint subsets Sy, Ss, - ,.S;, which can
further cover S such that the sum of the numbers in each subset is equal?

Construct an instance of the decision version of SMP3 from 3-Partition problem as

follows. There are ¢t + 1 aid sites. For Customer i (i = 1,2,--- ,¢), there is a job released
() . ) . . . (i) w}?{lbz—bh,\}

at r” = iB + (i — 1)e with processing time p;” = ¢ where ¢ = “————. For the

(t + 1)th customer, he releases 3t jobs at r](-tﬂ) = 0 with processing time p§t+1) = b;

(j=1,2,---,3t), and the last job at rgifl) = tB + te with processing time pé’ifl) =e€. The

question is whether there is a feasible solution 7 such that Z(n) < t(tgs) (B+¢€)+e.

If 3-Partition problem has a solution, then the jobs of Customer i (i =1,2,--- |t) can
be processed immediately after they are released, while the jobs of Customer ¢ 4+ 1 can be
scheduled on the machine without idle time. Therefore, Z = S"!_ i(B+e¢)+t(B+e)+e =
BB 4 e) +e

If the instance of decision version of SMP3 has a feasible solution 7 such that Z(n) <
@(B%—e)%—e, then it needs to show that the jobs of Customeri (i = 1,2, -- ,t) cannot be

delayed. As Chap(TW) = iB+(i—1)et+e = i(B+e) fori=1,2,--- ,t, and Cyae (T ) =

tB+tete, Z(n) =S C'T(,Qm(n) > S i(B+e)+tBttete = t(tf’) (B+¢€)+e¢. Therefore,

Cr(,izw(n) =i(B+e¢)fori=1,2,---t and C,(é;})(n) = tB + te + ¢, which implies that the
jobs of Customer ¢ (i =1,2,--- ,t) and the last job of Customer ¢ + 1 must be processed

immediately after they are released. Then, the first 3¢ jobs of Customer ¢ + 1 need to be
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processed in the remaining ¢ equal parts such that the last job is not delayed. Thus, the

3-Partition problem has a solution. O

For any schedule n of SMP3 with customers’ completion order 707 = (i1,149, -+ , i), a relax
schedule % r can be constructed as follows. Schedule Customer i;’s jobs first, and then
Customer i5’s jobs, and so on. The rule is that the processing of every job is as early as

possible and do not delay the prepared of previous ones.

In order to develop an algorithm for SMP3, the relationship between SMP3 and the classic
scheduling problem 1|r;| 3_ C; will be investigated. Actually, a problem P: 1|7;| " C; can
be constructed from SMP3 through the following steps. For Customer i with job set J®,
the corresponding job .J; with release time 7; = Ciae(J?) — P® and processing time

p; = P is defined. Furthermore, for any schedule 1 of SMP3, the completion order ';)7 is

a schedule for P.

To clearly illustrate the relationship among 7, 73 and 73 r, an example is presented as follows.

An instance of SMP3 with two customers: for Customer 1, there are two jobs Jl(l) =(0,1)
and J2(1) = (19, 1), while for Customer 2 there are also two jobs J1(2) = (0,19) and JQ(Q) =
(19,19). Let n = (Jl(l), J1(2)7 JQ(I), J2(2)), there is C,‘,}?w(n) =21, C,%)w(n) =40 and Z(n) = 61
(which is actually optimal). So, as C’g&z(n) > C’,(,%()m(n), the completion order 7 is (1,2).
Meanwhile, an corresponding instance of P with two jobs can be constructed: J; = (18,2)
and Jo = (0,38) (Cruae(TWY) = 20, PO = 2, Cp0e(T?P) = 38 and P? = 38). Then,

1 is an schedule for this instance, which generates the result Cy(n) = 20 and Cy(n) =
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58. In this situation, the relax schedule 7, = (Jl(l), JQ(U, Jl(z), J2(2)), and CT(A()M(%R) = 20,

o

CiDe(ng) =58 and Z(1)y) = T78.

Based on the relationship constructed above, the following lemma holds.
Lemma 4.6. C\h.(n5) < Ci(n) < 2C50(n).

Proof of Lemma 4.6: Without loss of generality, assume that the customers’ completion
order in 7 is 1 = (1,2,--- k). The left half of this lemma can be proved by the induction
on 7. First, the statement of the lemma holds for the case i = 1: Cﬁgx(%R) = Craa(TN) =

Ch (73) Suppose that the lemma is true for ¢ < s and consider the case 1 = s+ 1.

CetV(ng) < maz {CE,(ng) + P, Crau (T}

max

(4.86)
< maz {Cs(n) + Pss1, 41 + Psp1} = Cora ().
For the right half of the lemma,
Cifn) = max {rj + 3 _pu}
< =
= mg,aj {Cmaaz(j(])) + Z P(J)} (487)
= s=j+1
< Conan(T9) + P®) <20 )
< maz Crae(T V) 2 < 2030, (n)
OJ

Note that the construction of the relax schedule only relates to the completion times, so
the lemma can also be applied when 7 is a solution for the preemption case. Next, an

algorithm for SMP3 is proposed.
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Algorithm SMH3
Solve the preemption case of SMP3 by SMH1 and obtain the optimal solution opt?.

Construct the corresponding relax schedule opt! .

Theorem 4.5. A 2-approximate solution for SMP3 can be found by SMH3 in the time

O(nk2k +n?).

Proof of Theorem 4.5: As the optimal value of preemption case is the lower bound of

that of the non-preemption case,

Z cl ( optP <2 Z C9 (opt?) < 2 Z @ (opt). (4.88)

i=1

From Theorem 4.1, the time of constructing opt!” is O(nk2*), while the time of constructing
the relax schedule is at most O(n?) as the schedule of every job is only restricted by the
previous ones. Then, the total time of the algorithm is O(nk2* +n?) which completes the

proof. O

Similarly, this algorithm is not polynomial to k. For large k, SA_.SMH1 can be directly
applied to solve the preemption case of SMP3 to generate the corresponding simulated

annealing algorithm SA_SMH3 for SMP3.

Based on the relationship between SMP3 and P, the polynomial approximate algorithm

is also developed.

Algorithm PSMH3
Construct the corresponding P of SMP3, solve it and obtain the completion order 73
Construct the corresponding relax schedule 7.
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Theorem 4.6. If % is a p-approximate solution for P, then 73 r 1s a 2p-approximate solution

for SMP3.

Proof of Theorem 4.6: Let opt be the optimal solution for SMP3, and 0;725 is a feasible

solution for P.

k k k k
d g <D Cin) <pd_ Cilopt) <2pY  CL), (opt) (4.89)
=1 =1 =1 =1

0J

The scheme that applying SPRT-rule for the preemption case of P can generate a 2-
approximate solution for P, which means that there is a 4-approximate polynomial algo-

rithm for SMP3.
There is a better result for the special case that k = 2.

Algorithm K2SMH3
Construct the relax schedules 7, and 7o based on the orders (1,2) and (2, 1), respec-

tively. Choose the better one from 7; and 7, as the final schedule 7.

Theorem 4.7. The approximate ratio of the algorithm K2SMH3 for SMP3 with k = 2 is

4
3

Proof of Theorem 4.7: It is obvious that in 7, Cy(,%gx(m) = Cpae(TW). Meanwhile,
it can be assumed that Cg&x(m) < Craa(TW) 4+ PA . If not, there is idle time after
Craz(JM) which implies that the jobs processing after Cp..(J") will not be affected

by the jobs processing before. Therefore, the jobs processing after Cp.(J1) is the
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same for any schedule and Cr(,?gx(m) = Opae(JTP). In this case, Z(n1) < Cpae(TV) +
Coaz(T @) < Z(opt) which means n; is optimal. Similarly, there is Cla (1) = Cinaa (T @)
and Ciie(n2) < Crnaa(T?) + PO,

Without loss of generality, assume that Cfnl,lx(opt) < Cr(,fam(opt).

Case 1: Chae(JTP) < C’r(,%g;p(opt).

Let C2.(opt) = C(opt) + AC, where AC > 0. Then, before the time Clae(opt),
the machine at least spend P —AC time for Customer 2’s jobs, which means C’%()m(opt) >

P!+ P?2— AC. In addition, PV 4+ P is a obvious lower bound of C’,(ﬁa)m(opt). Therefore,

Z(m)+ Z(m) = C?%c)m(nl) + ng()m(’fh) + Cr(;()m:(UQ) + Cr(ft)m(ﬁz)

< 2C e (TN 4 2C 00 (TP) + PO 4 PO

(4.90)
<200 (opt) + 20D (opt) + PD + PO
=2C0), (opt) +2C) (opt) + PV + P —2AC
2+ 20n) _, PO+ PO 220
Zlopt) =" Chik(opt) + Claa(om) (a1
PO 4+ P@ _9AC 1
<2 <94z
S2topmyap@ —AC S22
: 5
Z(n) =min {Z(n), Z(n2)} < ZZ(opt) (4.92)

Case 20 Crao(TP) > Cliaa(opt).
Assume that Cﬁgx(opt) = Craa(TD) + ACY, Crige(T?) = C’fr}gx(opt) + AC,, and
Cg()lz(opt) = Opae(TP) + ACs, where AC;, AC,, and ACy are all nonnegative. Then,

before the time Cfﬁgx(opzﬁ), the machine spends at least P® —ACy—ACs time for Customer
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2’s jobs, which means C,(,}gx(opt) > Pl 4 P2 — AC, — ACs.

Z(n1) < 200 (TDV) + P®

= CW (opt) — AC) + CP_(opt) — AC, — ACy — ACy + P@ (4.93)

max

= Z(opt) + PP —2AC, — AC, — ACy

Z(UQ) S ZCmar(j(2)> + P(l)

= CW (opt) + ACy + C2) (opt) — AC5 + PO (4.94)

ax

Z(opt) > 2PV +2P? — AC, — AC, (4.95)

2) _ min {Z(m), Z(m))
Z (opt) Z(opt)
P® —2AC, — AC, — ACs3 PY + AC, — ACs3

2P 4+ 2P2) — ACy — AC3’ 2PN +2PR) — ACy — ACh

(4.96)
}

<1+ min{
When AC, = L(P® — pW) — ACy, the term of the right hand achieves the maximum

value.

(PM) 4+ Py — AC, — ACs
P +3P@) + AC, — AC;
(PW 4 p@) 1 4

2V 7 )~ =
PO 3P = 373

(4.97)

NI L e

Next, it needs to show that there is an instance such that the ratio can be achieved. For
Customer 1, there are two jobs Jl(l) = (0,¢) and J2(1) = (20 — ¢, €), while for Customer 2
there are also two jobs J\% = (0,20 — €) and JP = (20 — €,20 — €), where € is a very
small positive number. 7, will process these jobs in the order (Jl(l), Jz(l), J1(2), JQ(Q)) and
Z(m) = 80 — 2¢. Similarly, 7, will process these jobs in the order (Jl(z), JQ(Q), Jl(l), Jél))
and Z(ny) = 80 — 2e. However, the optimal solution should process the jobs in the order
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1 2 1 2 min , —2¢
(Y, 12 Y I and Z(opt) = 60 + e. Therefore, 20 = miniZm)Zm)} — 80-2

which will tend to % as € tends to 0. This completes the proof. 0

4.4 Algorithm for Problem SMP4

SMP4 has the following features: Jobs are released on-line and delivered in ”direct” pat-
tern. The capacity of vehicles and the number of vehicles are both enough. Actually,
SMP4 is the on-line version of SMP3. The same lower bound can be applied to this

on-line problem (see Appendix).

Corollary 4.2. No on-line algorithm for SMP4 can have competitive ratio less than 2,

even all preparation times being 0.

As there is more than one customer and the preemption of jobs processing is not allowed,
processing every job may delay other customers’ completion time. Therefore, there should
be a period waiting time for long jobs. The ready job for single machine case is defined

as follows.

Definition 4.2. A job JJ@ is called ready at timet if it has arrives (r](-i) < t), not completed

(C](-i) > t) and %py) <t.

By combining the concept of ready job with algorithm SMH2, an on-line algorithm for

SMP4 is proposed.

Algorithm SMH4
At the time ¢ that a new job arrives, the customers are re-indexed in an increasing

order of Cmax(jg(?) (If there is more than one customer with the same Cmax(jg(?), their
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order is the original index order). When the machine is free, process ready jobs of the
customer with the highest on-line priority.

At the time of [D where [ > 1 and [ is integer, if there is no uncompleted jobs for
Customer 4, then there must be a batch to deliver all the completed job of Customer ¢;

otherwise, there is no operation for these jobs.

From the algorithm, the job Jj@ can only be processed after the time mam{r](-i), %pgl)}
Theorem 4.8. The on-line algorithm SMH4 for SMP4 with k =2 is 2 + %—competitive.

Proof of Theorem 4.8: Without loss of generality, suppose that Cue(T™M) < Crge(T@).
Let 7 be the algorithm solution, and I, D be the last idle delivery point before Cyqq (T ™).
Let (i1,72) be the order of the customers’ completion times in the optimal solutions,
and the optimal result is Z(opt) = Cfé;)x(opt) + Cr(,i?zzc(opt) + 2D. 1t is obvious that
Crnaa(TW) < Of(rg)x@Pt) and Cre (TW U JP) < Cr(rzfz)m(opt). In addition, let %(2) be
the set of Customer 2’s jobs which are completed before Cr(,%gx(n) in 7, and Ty) be the
end point of the last period of waiting time before C’,(é)ax(n) (i = 1,2). At the time of
Coaz (T M), all the jobs of Customer 1 are released and also satisfy the processing condi-
tion, so Tél) < Chmae (T D). Meanwhile, after C,q,(J™M), the processing of Customer 1’s
jobs would be continuous until all are completed. Therefore, the jobs processing in the in-
terval (Crnae(JTM), 07(,393(77)] should be a block of Customer 2’s jobs followed by a block of
Customer 1’s jobs (see Figure 4.8). Simply use P; and P; to represent pY (n)

(Conaz (TD),C5H 0 ()]

(2) :
and P(Cmm(ﬂl)),cﬁi()m o) (n), respectively.
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n: P2 P1

O Cmax(j(l)) 07(711339(77)

Figure 4.8. The Jobs Processing in The Interval (Cyq.(J ™M), Clide )] (2)

Case 1: C’max(%@)) < Crae(TD). As Crige(TWY) < Craaa(T?), there must be
VASAN jb(Z) # (), which implies that there are Customer 2’s jobs completed later than
Cr(nl()w(n) and thus Cf(,f()w(n) > Cﬁgx(n) Therefore, there is Tcgl) < Tf).

Case 1.1: Ttgl) = TCEQ). The total waiting time in 7 will not be more than Td(l), which
implies that Cloe (1) < T 4 Coae(TV U I — 14D < TV + OS2 (opt) — 1D (Here
assume Tél) > [1D; otherwise the waiting will not affect the completion times of two
customers which will lead to a simpler case).

In the interval (0,[; D], there are at most two batches for every delivery point, so the

delivery cost will not be more than 2[; D.

In the interval (11D, Crnoe(T DY) — min{ P, P,}], there is at most one batch for every

Omaz(J D) —mint PLP2} | 1y ).

delivery point, so the delivery cost will not be more than | 5

In the interval (Cpae(T) —min{ P, P}, Crae (T V)], there are uncompleted jobs for
both customers, so there is no delivery.

In the interval (Cpee(JM), C%)m(n)], there is at most one batch for Customer 2, so
the delivery cost will not be more than D.

In the interval (C,%x(n), p%)w(n)], there is at most one batch for Customer 2 for every

delivery point, and there is one batch in total for Customer 1, so the delivery cost will not
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(2) (1)
be more than D + [@U) — LC”%‘B”(W)JD.

2) (1)
TC(n) < 11D + Crae(TV) —min{ Py, P,} + 2D + [CLM]D LO’”“TZ(”) |D (4.98)
Therefore,
Clie ),
Z(n)z(%ﬁﬁr( (n )]D+TC( ) + 2T + 2Te

<UD 4 Crge(TWD) — min{ Py, Py} +2CP)_(n) + 5D + 2T; + 2T,
<UD + Coaa(TD) — min{ Py, P} + 2T+
2002) (opt) — 20D + 2Ty, + 2T, (4.99)

max

S 3Cmax(\7 ) + 20 2) (Opt) + 5D + 2TvOl + 2T’OQ

max

< 2(CY) (opt) + C2) (opt) + 2D + 2T + 2T02) + Coae (T V) + D

1
<2+ §)Z<Opt).
Case 1.2: Tél) < Tf). If there is no idle time after TCEQ), Cg&m(n) <T (j(z) \

T TP + Craa (T P) — 1D; otherwise, Clata (1) = Crnan(TP) < Tf + Crnaa(T @) —
[1D. In particular, there is at least one job of Customer 2 with processing time no less
than 2TC§2) which has been released before Tf) but processed after 7, f). Meanwhile,
Clita(n) < T3 + Couaa(T3?) + Crnaa( T V) < 3Craa( T D).

In the interval (0,1, D], there are at most two batches for every delivery point, so the
delivery cost will not be more than 2[; D.

In the interval (1D, Tf)], there is at most one batch for every delivery point, so the
delivery cost will not be more than L%JD —ILD.

In the interval (T i 2 pgzx( )], there is at most one batch for Customer 1 (only when

(2)
LTD |D < Cmaz( )), and there is at most one batch for every delivery point after 37 52)
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@) @)
for Customer 2, so the delivery cost will not be more than D + (c’"“Tz(")}D — L%JD.

C2.(n)

s 1D —371Y + D

TC(n) <LD+TP + D+
(4.100)

<LD+C3 (n) — 2T 4+ 3D.

max

Therefore,

Clre 2,
Z(n) = (%]D + (%w +TC(n) + 2Ty, + 2T4s

< Or(nlo)w(n) + 207(3()136(77) +04LD — QTCEZ) + 5D + 2T + 210

< 3Cmaa(TM) + 2T 4 2C 00 (TP) — 20,D + 1, D— (
4.101)

2T + 5D + 2Ty + 2Ty,

< 3Chaz(TM) + 2002 (opt) + 5D + 2T; + 2T,

max

<(2+ %)Z(opt).

Case 2: C’max(jb@)) > Crae(TW). Let J}(LQ) be the last Customer 2’s job which is
completed before C’r(;c)m(n), and 322) be its start time. For Customer 1’s jobs completed
after Crnae(J™M), the shortest release time will not be more than the time C,q, (JM) — P,
and the longest processing time will not be more than Py, so at least one of them can be
processed at the time maz{Cin.,(TV) — P, 3P} As J,(f) cannot have a higher priority
than these jobs, it must be processed when none of them is ready, sf) < maz{Ca(TM)—
Py, 1P}, which also implies that pf) < 2max{Crnar(J V) — Py, 3P }. Furthermore, the
jobs pprocessing after s,(f) is continuous, so Tcgl) < sl(f).

Case 2.1: Cg&x(n) > C’,%C)w(n) In this case, there should be Tcgl) < Tf).

Case 2.1.1: Tél) = Tf). Similar to the case 1.1, C’gt)m(n) < Tcgl) + C’%Z?E(opt) —IL1D.

In the interval (0,1, D], there are at most two batches for every delivery point, so the

delivery cost will not be more than 2[; D.
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In the interval (I; D, Cpae(J™M)], there is at most one batch for every delivery point
before s,(f), and one possible batch for Customer 1 at the delivery point next to sf), so the
delivery cost will not be more than L%JD —LD+D if [ ]D < Croan(TW), or L%JD—
[1D otherwise. Both cases will lead to the delivery cost bounded by Ci,q.(J (1)) —L1D.

In the interval (Cpue(T ™M), C,(,}()u(n)], there is at most one batch for Customer 2, so
the delivery cost will not be more than D.

In the interval (C'n%()m(n), pgix(n)], there is at most one batch for Customer 2 for every

delivery point, and there is one batch in total for Customer 1, so the delivery cost will not

(1)
be more than D + [MM) - L—Cm‘g(")jD.

Che(n)
D

01(7321:1: (77)
D

TC(n) < D + Crae(TV) + 2D + [ D — | |D (4.102)

Chie Cl
2n) = 192200 p 4 SO0y ) + 213 4213

< Conaa(TYV) + 202

max

(n) +5D + 11D + 2Ty + 270

< Chaa(TW) + 278V 4 2002)

max

(Opt) + 5D — llD + 2T01 + 2T02
(4.103)

< Coaa(TD) + 252 +2C2) (opt) + 5D — 1, D + 2Ty + 2Ty

max

S 3Cmax(l.7 ) -+ 20 i2) (Opt) -+ 5D + 2T01 -+ 2T02

max

§>Z<opt>.

Case 2.1.2: T\" < T Similar to case 1.2, TC(n) < LD + C2u(n) — 2T + 3D and

< (2+

Cle () < Tf) + Criaze(T @) = 1;D. The completion time of Customer 1 will satisfy that

Cie(n) = 82 + p? + Py < maa{3Cmae(T V) = 2P;, 2P} < 3C,aa(T D).

114



Clraa(n)

(2)
2(n) = [0 p 4. [ Crxlt)

i) 1D +TC(n) + 2Ty, + 2Toe

<M () +2C3 () + 4D — 2T + 5D + 2Ty, + 2Ty,
(4.104)

< 3Chaz(TM) + 2002 (opt) + 5D + 211 + 2T,

max

<(2+ %)Z(opt).

Case 2.2: C,(,fgx(n) < Cﬁgz(n) In this case, there is %(2) =J9, C,(qfc)m(n) = 322) —|—p§f),
and Cﬁgx(n) = sf) + pf) + Pp. As J}(LQ) is released after [y D, the preparation time should
satisfy pf) < Craa(TP) — 11 D.

In the interval (0,; D], there are at most two batches for every delivery point, so the
delivery cost will not be more than 2{,D.

In the interval (I;D, Cpae(J™M)], there is at most one batch for every delivery point

before s,(f), and one possible batch for Customer 1 at the delivery point next to sf) , so the

(2)

)
delivery cost will not be more than |*2-]D —1;D+ D if [%5-1D < Cynae(TV), or [ | D —
[1D otherwise. Both cases will lead to the delivery cost bounded by Ci,q.(J (1)) —I1D.

In the interval (Cpnee(J M), P (n)], there are in total two batches for two customers,

so the delivery cost will be 2D, which means T'C(n) < 1D + Cyrae(TV) + 2D.
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nggbz (n)

2(m) = [ D 4 |

Che

<P 4 p? 4 2 4 ) L P D + Craa(TW) + 4D + 2Ty, + 2T,
S 2322) + Pl + Cmaz(j(l)) + QOmax(j(z)) + 5D - llD + 2T01 + 27—‘02

S mam{QCmam(j(l)) - P17 2P1} + Cmaa;(xy(l)) + QCmax(j(Q))"‘

0D + 2Ty + 2102

< 3Chaa (TV) + 2002 (opt) 4+ 5D + 2Ty + 2T,

max

< (24 3)Z(opt).

(4.105)

For the case that k is greater than 2, the performance of the algorithm will be shown in

a simulation to be presented later.

4.5 Algorithm for SMP Problems with Capacity Limited Vehicles

In this section, the above four SMP problems with capacity limited vehicles are considered.

For the case that the capacity of vehicles is constrained by a constant C, the four specific

problems can be represented as follows.

CSMP1: 1|rj, pmin|V (oo, C),direct|k| DY, +TC

CSMP2: 1|rj, pmtn, on — line|V (oo, C'), direct|k| > DS +TC

CSMP3: 1|r;|V (00, O), direct|k| 3> DSy + TC
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CSMP4: 1|rj, on — line|V (oo, C), direct|k| D + TC

For the off-line problems CSMP1 and CSMP3, all the jobs of the same customer should
be delivered in [% ] batches when they are all completed. Therefore, there are Zle [E]
batches in the optimal schedule and D%Lx(opt) = p,g?w(opt) + 2Ty = C’,(ézn(opt) + 2Ty, for
i=1,2,---  k, which implies that Z(opt) = S_F | DS, (opt)+TC (opt) = S, Ol (opt)+

238 T+, [%1D. Then, it is equivalent with SMP1 and SMP3.
As the on-line problem for single-customer has a lower bound of max{%g, 2— %} [Han,

2012], the lower bounds of the problems CSMP2 and CSMP4 are at least maz{ 1+2‘/5, 2—%}.

Corollary 4.3. No on-line algorithm for CSMP2 and CSMP4 can have competitive ratio

less than max{l + 6,2 — %}, even all processing times being 0.

For the on-line problems CSMP2 and CSMP4, on-line algorithms modified from SMH2

and SMH4 are proposed as follows.

Algorithm CSMH2

At the time ¢ that a new job arrives, the customers are re-indexed in an increasing
order of Cmax(._’fg(?) (If there is more than one customer with the same C’max(JS(?), their
order is the original index order). When a new job arrives or the machine is free, process
available jobs of the customer with the highest on-line priority.

At the time of D where [ > 1 and [ is integer, if there is no uncompleted job for

Customer 7, then there are batches to deliver all the completed jobs for Customer i;
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otherwise there are full bathes to deliver as many completed jobs as possible.

Algorithm CSMH4

At the time ¢ that a new job arrives, the customers are re-indexed in an increasing
order of Chae( S(Zt)) (If there is more than one customer with the same C’max(jg(?), their
order is the original index order). When the machine is free, process ready jobs of the
customer with the highest on-line priority.

At the time of [D where [ > 1 and [ is integer, if there is no uncompleted job for

Customer 4, then there are batches to deliver all the completed jobs for Customer i;

otherwise there are full bathes to deliver as many completed jobs as possible.

In the following, the competitive analysis of on-line algorithms CSMH2 and CSMH4 are
presented. Let n be the schedule of the algorithm CSMH2 (CSMH4) and opt be the
optimal schedule. Note that the processing part of CSMH2 (CSMH4) is the same as
SMH2 (SMH4), but SMH2 (SMH4) can deliver all the jobs of the same customer in one
batch when there is no uncompleted job. Let 7> be the schedule of the algorithm SMH2

(SMH4) for and opt™ be the corresponding optimal schedule.

(n) Z(n>)
opt) < Z (opt>)

Lemma 4.7. ZZ(

Proof of Lemma 4.7: Let a; and b; be the number of unfull and full batches for Customer
i in 7, respectively. From CSMH2 (CSMH4) and SMH2 (SMH4), at every delivery point,
if there is an unfull batch for Customer ¢ in 7, then there should be a batch for Customer
i in 7°°, which implies that a;D < TC®(n>). Meanwhile, there is at least one batch for

Customer 4 in n>°, TC®(n>) > D. For some i, if a; = 0, then b; = (&1 = %, which
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implies that TC¥)(5) = b,D = [#]D < TCO (™) + ([%] —1)D; otherwise, b; < [%] -1,

and TCW(n) = (a; + b;)D < TCWD (™) + ([%] — 1)D. In addition, the same processing

() (4)

part and the same delivery points indicates that Doz (1) = Dimaz ().

Z(n)

ZL(D%)M(U) + 2T + TCW (7))

Z(opt)

(DS (opt) + 2To; + TCO (opt))

)

SF (DStha(n) + 2Ty + TCO () + (%] — 1)D)
SF (DStha(opt) + 2Ty + [%]D)

)

b (DSha () + 2Ty + TCO (i) + (%] = 1)D) (4.106)
Sk (Dius(opt) + 2Ty + D + ([%] — 1)D)

Z() + i (([8] - 1)D)

"~ Z(opt=) + X, (%] = 1)D)

Z(n>)

= Z(opt>®)

From the above lemma, the competitive analysis of CSMH2 and CSMH4 is presented.

Corollary 4.4. The competitive ratio of on-line algorithm CSMHZ2 for CSMP2 with k = 2

s 2.

Corollary 4.5. The competitive ratio of on-line algorithm CSMH2 for CSMP2 with k = 3

1'32+2%.

Corollary 4.6. The on-line algorithm CSMH4 for the problem CSMP4 with k = 2 is

2+ %—competjtive

4.6 Simulated Experiment for SMH without Routing

In this section, a simulated experiment or simulation for short is conducted to demon-

strate the run-time performance and the ratio (approximate ratio and competitive ratio)
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performance of the above algorithms (SMH1-SMH4, SA_SMH1, SA_SMH3, CSMH2 and
CSMH4) in normal scenarios and illustrate how the algorithms can be used in practice.
)

An instance was defined by prescribing a set of the foregoing parameters (n;, pg-

) and rj(.i
for j =1,2,---  n;, C and D). In order to make the discussion applicable to much more
general situations, the parameters for the instance were generated by a random engine
(uniform distribution and poisson distribution), and such a treatment is also found in the
work [Qi, 2005; Shirvani and Shadrokh, 2013]. The instances were generated by these
randomly generated parameters. The algorithm was implemented in the Matlab environ-

ment. The parameters are thus determined based on the following assumptions (similar

assumptions were applied to other simulation experiments in this thesis):

(1) The release of jobs for Customer 7 follows the poisson distribution with the parameter
Ai, i.e., the number of jobs released at some time r: n;(r) ~ P()\;) and the next
release time is r + 1/, where ' ~ U(0, \;), A; is two times of the mean value of the

release intervals for Customer 4, and \; ~ U(0,A;) (i =1,2,--- , k).

(2) The job processing time for Customer i follows the uniform distribution in the inter-
val [0,b;], i.e., p(»i) ~ U(0,b;) for j =1,2,--- ,n;, where b; is two times of the mean

J

value of the processing time for Customer ¢ and b; ~ U(0, B;) (i = 1,2,--- , k).

(3) The number of jobs for Customer i follows the uniform distribution in the set
. 1 . .
{1,2,--- | N;}, ie., Pr{n; = h} = w; for b =1,2,--- N; where N; is two times

of the mean value of the number of jobs for Customer ¢ (i = 1,2,--- , k).

(4) The delivery cost D is a constant.
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(5) The number of customers is of four cases: k =2, k=3, k=8, k=10, and k = 20.

By choosing different values for A;, B;, and N;, instances are generated and scheduling is
then executed. In all cases, 100 instances are generated (the choice of 100 was mainly due
to the overhead running time; with 100 instances, the running hours were about 30 hours)
. Table 4.1 shows the result for the case k = 2. Each row in the table is the average of the
results of the 100 instances. The columns in the table are (1) the ratio of the algorithm
value to the benchmark value, (2) the run-time in seconds, respectively. Notice that the
result of SMH1 is applied as the benchmark for the case £k = 2. As SMHI solves the
problem SMP1 which is a lower bound for the problem SMP3, the ratio of the results
of SMH3 and SMH4 to the optimal result (the result of SMH1) should perform better.
Meanwhile, the run-time of SMH3 is the sum of the run-time of SMH4 and the time of

constructing relax schedules.

From Table 4.1, the ratio of SA_SMH1 is 1, which reflects the optimality of this simulated
annealing algorithm. For the off-line algorithm SMH3, the ratio is very close to 1, which
means that this algorithm can construct a great solution for problem SMP3 if the optimal
solution of SMP1 is known. For the on-line algorithms SMH2 and SMH4 the ratio never
exceeds 2, which displays the robustness of the two algorithms, and is also consistent with
the results of the Theorem 4.2 and the Theorem 4.8. Actually, for most cases, the ratios
of the two algorithms are not greater than 1.6, which shows the excellent performance on
the normal instances. The run-time for SA_SMH1 never exceeds 0.015 seconds and the
run-time of the analytical algorithms (SMH1, SMH2, SMH3, and SMH4) is much shorter,

so the efficiency of the algorithms is very high when k = 2.
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Table 4.1. Results of Algorithms SMH1-SMH4 with k£ = 2

SMH1 SA_SMH1 SMH2

ratio time ratio | time | ratio time

1 0.00021 1 0.013 | 1.486 | 0.0014

1 0.00018 1 0.012 | 1.103 | 0.0013

1 0.00018 1 0.013 | 1.968 | 0.0013

1 0.00019 | 1 0.013 | 1.418 | 0.0015

1 0.00017 | 1 |0.0075 | 1.577 | 0.00047

1 0.00018 1 0.016 | 1.075 | 0.0016

SMH3 SMH4

ratio time ratio time

1.017 0.00021+0.00066 1.454 | 0.0021

1.0162 0.00018+0.00059 1.103 | 0.0019

1.0002 0.00018+0.00067 1.968 | 0.0019

1.0104 0.00019+0.00081 1.398 | 0.0023

1.0000 0.00017+0.000090 1.577 | 0.0012

1.0137 0.00018+0.00071 1.075 | 0.0020

Table 4.2 and Table 4.3 give the results with £ = 3 and k = 8, respectively. The perfor-
mance of the results support the foregoing conclusive discussions. However, as k increases,
the run-time of SMHI1 increases rapidly, which is consistent with the result of the The-

orem 4.1 that the algorithm is exponential to k. In particular, from the perspective of
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run-time, SA_SMH1 gradually outperforms SMH1 while the result out of SA_SMH1 keeps
optimal. Furthermore, by examining the run-time results of SMH2 and SMH4 for £ = 3
and k = 8, the algorithms tend to have a polynomial time complexity. This means that

the two algorithms can well be scaled to a much larger problem.

From the three tables, the algorithm SA_SMHI1 performs both the optimality and the
efficiency. Therefore, for larger k, the run-time of SMHI1 becomes unacceptable, and
SA_SMHI1 can be applied alternatively. Table 4.4 and Table 4.5 give the results with
k = 10 and k = 20, respectively. In the two tables, the result of SA_SMHI1 is applied
as the benchmark value and the algorithm SA_SMH3 replaces SMH3. Notice that the
run-time of SA_SMH3 is the sum of the run-time of SA_SMH1 and the time of construct-
ing relax schedules. The foregoing conclusive discussions about the performance are still
valid. The run-time of SMH2 and SMH4 are very short, and the run-time of SA_SMH1

and SA_SMH3 are both acceptable.
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Table 4.2. Results of Algorithms SMH1-SMH4 with k£ = 3

SMH1 SA_SMH1 SMH2

ratio time ratio | time | ratio time

1 0.00074 1 0.057 | 1.407 | 0.0022

1 0.00076 1 0.060 | 1.105 | 0.0021

1 0.00071 1 0.059 | 1.965 | 0.0022

1 0.00071 1 0.061 | 1.344 | 0.0024

1 0.00063 | 1 |0.029 | 1.552 | 0.00071

1 0.00074 1 0.079 | 1.095 | 0.0030

SMH3 SMH4

ratio time ratio time

1.020 0.00074+0.00075 1.351 | 0.0028

1.024 0.00076+0.00086 1.105 | 0.0028

1.001 0.00071+0.00089 1.965 | 0.0027

1.021 0.00071+0.0011 1.309 | 0.0031

1.000 0.00063+0.00014 1.552 | 0.0018

1.016 0.00074+0.0013 1.095 | 0.0036
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Table 4.3. Results of Algorithms SMH1-SMH4 with k£ = 8

SMH1 SA_SMH1 SMH2

ratio | time | ratio | time | ratio | time

1 5.06 1 1.70 | 1.294 | 0.0092

1 4.95 1 1.68 | 1.165 | 0.0090

1 4.60 1 1.55 | 1.936 | 0.0086

1 4.70 1 1.65 | 1.221 | 0.0094

1 3.97 1 0.76 | 1.518 | 0.0018

1 4.70 1 1.87 | 1.197 | 0.012

SMH3 SMH4

ratio time ratio time

1.016 2.06+0.0033 1.281 | 0.010

1.015 4.95+0.0036 1.169 | 0.0098

1.000 4.60+-0.0030 1.936 | 0.0092

1.0168 4.7040.0026 1.217 | 0.0091

1.000 3.97+0.00032 1.518 | 0.0044

1.018 4.7040.0028 1.200 | 0.0087

Therefore, one can conclude that all the algorithms SMH1-SMH4 show robustness for the
worst cases and great performance for the normal cases. Meanwhile, the efficiency of the
algorithms SMH2 and SMH4 are excellent even for different values of k, which can well be

scaled to a realistic application. For the algorithms SMH1 and SMH3, they can deal with
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the small k£ cases in an acceptable time. When k gets larger, SA_.SMH1 and SA_SMH3

can be applied instead as they possess the optimality and the acceptable run-time.

Table 4.4. Results of Algorithms SMH1-SMH4 with k£ = 10

SMH1 SA_SMH1 SMH2

ratio | time | ratio | time | ratio time

- - 1 3.41 | 1.274 | 0.011

- - 1 3.48 | 1.222 | 0.012

- - 1 3.46 | 1.933 | 0.011

- - 1 3.65 | 1.234 | 0.014

- - 1 1.98 | 1.499 | 0.0026

- - 1 4.40 | 1.226 | 0.019

SA_SMH3 SMH4

ratio time ratio time

1.014 3.41+0.0039 1.268 | 0.012

1.014 3.48+0.0035 1.225 | 0.012

1.000 3.46+0.0038 1.933 | 0.012

1.015 3.65+0.0041 1.233 | 0.013

1.000 1.984-0.00041 1.499 | 0.0065

1.014 4.40+0.0038 1.232 | 0.013
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Table 4.5. Results of Algorithms SMH1-SMH4 with &£ = 20

SMH1 SA_SMH1 SMH2

ratio | time | ratio | time | ratio | time

- - 1 35.21 | 1.319 | 0.027

- - 1 36.02 | 1.308 | 0.027

- - 1 136.19 | 1.897 | 0.027

- - 1 38.56 | 1.292 | 0.033

- - 1 22.09 | 1.473 | 0.0057

- - 1 44.26 | 1.263 | 0.055

SA_SMH3 SMH4

ratio time ratio time

1.006 35.21+0.0062 1.320 | 0.026

1.004 36.02+0.0058 1.310 | 0.026

1.000 36.19+0.0062 1.897 | 0.026

1.005 38.56-+0.0059 1.294 | 0.027

1.000 22.09+0.00086 1.473 | 0.013

1.005 44.264-0.0059 1.266 | 0.026

Next, a simulation of CSMH4 for CSMP4 is conducted to present the performance of the
algorithm. Besides the above five assumptions, the assumption of the constraint on vehicle

capacity is made.

(6) The capacity of vehicles is of three cases: C' =2, C'=5, and C' = 8.
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Table 4.6 shows the result of CSMH4 for the case C' = 2. Each row in the table is the
average of the results of the 100 instances. The algorithm columns of the table are (1)
the result of the optimal algorithm for the case that preemption is allowed, (2) the result
of the on-line algorithm CSMH4, (3) the ratio (2)/(1), and (4) the run-time of CSMH4
in seconds. The result in column (1) is derived by applying the algorithm SMH1, which
is the lower bound of the optimal result of CSMP4. Therefore, the ratio of the results of

CSMH4 to the optimal result is better.

From Table 4.6, it is evident that the ratio column of CSMH4 never exceed 1.23, which
displays the robustness (the worst case performance) of the algorithm and is also consis-
tent with the result of the Corollary 4.6. Actually, the ratios of the algorithm are much
better than the theoretical result, 2 + %, which shows the excellent performance on the
normal instances. The run-time for CSMH4 never exceeds 0.1 seconds for £ = 20 and is
much shorter for smaller k, so the efficiency of the algorithms is very high. Furthermore,
by examining the run-time results of CSMH4 for the value of k from low to high, the al-
gorithms tend to have a polynomial time complexity, that is, as k increases, the run-time

of the algorithms increases as a polynomial of k. This means that the algorithm can well

be scaled to a much larger problem.

Table 4.7 and Table 4.8 show the results for C' = 5 and C' = 8, respectively, which support

the above conclusion from Table 4.6.
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Table 4.6. Results of Algorithm CSMH4 with C' = 2

Z(opt”) | Z(CSMH4) | Ratio | Run-time
185.16 202.55 1.10 0.0039
180.90 198.05 1.10 0.0016
k=2 211.26 221.75 1.06 0.0015
402.86 408.35 1.02 0.0013
3445.89 3472.55 1.01 0.0011
458.36 500.95 1.09 0.011
462.83 506.85 1.10 0.0052
k=5 678.90 724.40 1.07 0.0039
1091.67 1114.70 1.02 0.0029
13935.67 14031.35 1.01 0.0031
918.03 1001.00 1.09 0.030
919.12 1003.25 1.09 0.013
k=10 | 1810.42 1926.70 1.07 0.0085
2402.39 2572.60 1.07 0.0060
41682.49 41899.45 1.01 0.0058
1784.30 1949.85 1.09 0.078
1797.00 1963.40 1.09 0.036
k=20| 5120.72 5437.05 1.07 0.019
6062.34 7310.55 1.20 0.014
157242.03 | 157842.25 1.00 0.014
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Table 4.7. Results of Algorithm CSMH4 with C' =5

Z(opt”) | Z(CSMH4) | Ratio | Run-time
185.16 202.55 1.10 0.0039
180.90 198.05 1.10 0.0016
k=2 211.26 221.75 1.06 0.0015
402.86 408.35 1.02 0.0013
3445.89 3472.55 1.01 0.0011
458.36 500.95 1.09 0.011
462.83 506.85 1.10 0.0052
k=5 678.90 724.40 1.07 0.0039
1091.67 1114.70 1.02 0.0030
13935.67 14031.35 1.01 0.0031
544.95 667.05 1.23 0.026
247.78 674.65 1.23 0.013
k=10 | 1310.17 1428.95 1.10 0.0092
2069.84 2223.70 1.07 0.0060
43187.34 43406.80 1.01 0.0056
1048.92 1282.30 1.22 0.076
1105.54 1358.50 1.23 0.038
k=20 | 4378.26 4703.00 1.08 0.024
0412.55 6579.35 1.21 0.034
147629.56 | 148174.25 1.00 0.013
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Table 4.8. Results of Algorithm CSMH4 with C =8

Z(opt”) | Z(CSMH4) | Ratio | Run-time
85.29 110.95 1.31 0.0030
90.21 119.35 1.33 0.0019
k=2 136.34 150.50 1.12 0.0015
330.83 337.35 1.02 0.0012
3357.10 3378.30 1.01 0.0011
223.76 291.95 1.31 0.011
223.35 294.90 1.32 0.0055
k=5 450.89 492.85 1.11 0.0044
838.89 861.95 1.03 0.0031
13008.89 13111.75 1.01 0.0029
432.67 563.30 1.303 0.027
454.39 602.15 1.33 0.013
k=10 | 1227.19 1343.85 1.10 0.0078
1931.73 2105.70 1.09 0.0057
43393.48 43587.00 1.00 0.0052
866.72 1131.05 1.31 0.077
918.00 1210.25 1.32 0.036
k=20 | 4190.21 4516.20 1.08 0.019
5227.55 6394.80 1.22 0.015
147444.81 | 147989.50 1.00 0.013
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4.7 Algorithm for Problem SMP5

SMP5 has the following features: Jobs are released off-line, processed in ”pmtn” pattern
and delivered in "routing” pattern. The capacity of vehicles and the number of vehicles

are both enough.

When the number of customers k is a parameter, the delivery part is SNP-hard, which

implies the problem is at least SNP hard.
Corollary 4.7. SMP5 is a SNP-hard problem.

As SMP5 is in off-line environment and the preemption of jobs processing is allowed, a

lemma modified from Lemma 4.1 can be proposed.

Lemma 4.8. There exists an optimal schedule for SMP5 which is a priority schedule and
the priority of the customers is consistent with the order of the customers’ completion

time in the schedule.
Further, the following properties are proposed to reduce the complexity of a schedule.

Property 4.1. As there are sufficient vehicles and each vehicle can contain sufficient jobs,

all jobs of the same customer should be packed in one batch.

Property 4.2. The departure time of a batch is the maximum completion time of the
customers in it, that is, pion, = {C’,(,lLLﬂCustomer I's jobs are in the same batch with

Customer i’s jobs}.

To further reduce the complexity of schedule, the analytical property of this problem is
proposed as follows.
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Theorem 4.9. If the jobs of Customer ¢ and Customer | are in the same batch in opt,

there must be Ty < D.

Proof of Theorem 4.9: This statement can be proved by contradiction. Suppose that
in opt there are two customers ¢ and [, whose jobs are in the same batch, with T;; > D.
Case 1: Customer ¢ and Customer [ are adjacent to each other in the routing path.
Without loss of generality, let the routing path of the batch be (0,1,--- ,i,1,---,m,0).
Construct a new schedule opt’ as follows: the processing part and the delivery of other
batches are the same as opt, but the above batch is divided into two batches with routing
paths (0,1,---,4,0) and (0,,---,m,0), respectively. Let k; and ky be the number of
customers in the two batches, and 7} be the transportation time of the path (0,1,--- 1)
and T be the transportation time of the path ([,---,m,0). It is obvious that 77 > Ty,
and Ty > Ty. Meanwhile, the departure time of the two batches in opt’ will not be later
than that of the original one in opt. Therefore, the difference between opt and opt’ should

satisfy that
Z(opt") = Z(opt) < [k1(Ty + Toi) + D + ko(Tty + T3) + D]

— [(k1 + ko) (17 + Ty + T3) + D]

= k1 Tos + koTor — kaTor — kaTos — (k1 + ko) Ty + D (4.107)

= (k1 — ko) (To; — Toy) — (k1 + ko)Ty + D

< k1 — kol[Toi — Toa| — (k1 + k)T + D

As |ky — ko| < ki + ko — 2, |To; — Toi| < Ty,

Z(opt") — Z(opt) < 2T + D < 0. (4.108)

This contradicts with the optimality of opt.
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Case 2: Customer ¢ and Customer [ are not adjacent to each other in the routing path.
Without loss of generality, let the routing path of the batch be (0,1,--- ,4,8,--- A, l,--+,
m,0). Construct a new schedule opt’ as follows: the processing part and the delivery of
other batches are the same as opt, but the above batch is divided into three batches with
routing paths (0,1,---,7,0), (0,s,---,h,0) and (0,[,---,m,0), respectively. Let ky, ko
and k3 be the number of customers in the three batches, and 77 be the transportation
time of the path (0,1,---,7,0), T3 be the transportation time of the path (s,---,h) and
T3 be the transportation time of the path (I, ---,m,0), respectively. It is obvious that
Ty > 1o, T3 > 1oy, T1 + T > Tog, Ty + 15 > Ty, and Ty + 1o + T > Ty Meanwhile, the
departure time of the three batches in opt’ will not be later than that of the original one
in opt. Therefore, the difference between opt and opt’ should satisfy that

Z(opt') — Z(opt) < [k1(T1 + To;) + D + ko(Tos + To + Ton) + D] + ks[(Tw
+T5) + D] — [(ky + ko + k3)(Th + Tis + T + Ty + T5) + D]
= ki(Toi — To — T3 — Tis — Thu) + ko(Tos + Ton — Th—
Ty —Tig — Th) + ks(Ttoy — Ty — T — Tis — Ti) + 2D
(4.109)
< k1 (Toi — Tow — Tia) + ks(Tor — Toi — Tia) + 2D
= (k1 — k3)(Toi — Tte) — (kv + k3)Tyu + D

<|k1 — ks||Toi — Tou| — (k1 + k3)Ty + 2D

<273 +2D <0

This contradicts with the optimality of opt.

Therefore, the hypothesis is wrong which proves the statement of this theorem. U

Based on the first part of Theorem 4.9, a partition of the customer set can be defined as
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follows, where the jobs of any two customers in different subsets cannot be in the same

batch.

Definition 4.3 [Weak Partition]. If there is a partition WK, WK, --- , WK, of the
customer set K such that for any « € WK, | € WK, there is T;; > %, where p,q €

{1,2,--- ,0} and p # q, then the partition is called a weak partition.

A weak partition can be constructed by the following steps,

Step 0. Set ¢ =1, H = (), and goto Step 1.

Step 1. Pick up an arbitrary index i from K, let K = K \ {i} and WK, = {i}, and
goto Step 2.

Step 2. If K # (), goto Step 8. f K =0but H# (), K=H, H=0,qg=q+ 1 and
goto Step 1. If K = () and H = (), finish.

Step 3. Pick up an arbitrary index ¢ from K. If for all | € WK, there is T;; > %,
H = HU{l} and K = K\{l}, goto Step 2; otherwise, WK, = WK, U{i}, K = (K\{i})UH

and H = (), goto Step 3.

Notice that the existence of the weak partition depend only on the objective function
> DS + TC , delivery characteristics and the routing matrix. Therefore, the analyti-
cal property can be extended to problems with different machine configurations and job
parameters. Meanwhile, the extendability requires that this property can be expressed

independently in the practical implementations.

A genetic algorithm (GA) combined with the above analytical property is proposed to

solve SMP5. Therefore, the genetic representation and the fitness function, the popula-
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tion initialization, and the genetic operators need to be discussed, respectively.

Algorithm SMH5

At first, the genetic representation of solution domain, i.e., the encoding of the indi-
viduals, is constructed. As a solution has three parts: the processing order of customers
on the machine, the customers in a batch, the routing path of a batch, the individual

encoding also composes three chromosomes.

(1) The processing order of aid sites can be represented by a permutation o, of {1,2,--- |k},

that is, jobs processing is generated from the order o,(1),0,(2),- -, 0,(k).

(2) Construct a map o, on the customer set: K —% K to represent the allocation of

customers to batches, that is, Customer ¢ and Customer [ are in the same batch if

Ub(i) = O'b<l).

(3) For all the aid sites, a permutation o, of K is applied to represent the routing paths
of all batches. Suppose that the customers 1,19, - , 75 are in the same batch and
they satisfies 0,.(i1) < 0,(i2) < -++ < 0,(is), then the routing path of this batch will

be (O,il,’iz, ce ,’is,0>.

As the problem is a minimization problem, E — (3" D{), +TC) is chosen as the fitness
function, where E is an upper bound of the values of all meaningful solutions (note that
the meaningful solution here means that there is no delay on jobs processing and delivery).

Applying analytical property: In the original GA, the population are initialized ran-
domly, that is, random permutation o,, random map o, and random permutation o,.

However, from the analytical property, there are more effective solutions. Therefore, based
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on the weak partition WKy, WK,,--- WK, in Definition 4.3, the map can be improved
as WK, 2oy WK, for ¢ =1,2,--- 0, that is, the map on the subset WK, are randomly
initialized to W K.

Genetic operators includes selection operator, crossover operator and mutation oper-
ator, which are crucial to the genetic algorithm. The three operators in the proposed
algorithm are discussed as follows.

The selection operator is to select a portion of the population to breed a new genera-
tion, which is determined by the fitness function. In the algorithm, the bigger the fitness
function value is, the more likely the individual is selected.

The crossover operator is to generate two new ’son’ individuals from two ’parent’
individuals. For different chromosomes, the crossover methods are different. There-

fore, the crossover operators for permutation and map are discussed respectively. (1)

- - 1 1 1
Suppose that there are two processing order permutations (0,(1),0,(2), -+ ,0,(k)) and
(02(1),02(2),--- ,02(k)), and let ko be the crossover position. Let (ji . jr,c1, " >Jp) be

the order of {o,(ko),op(ko + 1),---,0,(k)} in o2, and (7 ,Jky11, " »Ji) be the order
of {o2(ko),05(ko + 1),--- ,02(k)} in o). The two new permutations after crossover are
(0p(1),05(2), -+ s 0 (ko = 1), iy Jrgrs > i) and (03(1), 05(2), -+, o5 (ko — 1), i Jiy 15
-++7%). (2) Suppose that there are two batch allocation maps (o} (1),0L(2),--- , 0t (k))
and (07(1),02(2),--- ,02(k)), and let k; be the crossover position. The two new maps after
crossover are (o} (1),04(2), -+ ,0p(k; — 1),02(k1),02(k1 + 1), - -+, 02(k) and (a(1), 02(2),

0t (ky — 1), 04 (k1), 04 (k1 +1),- -+ , 0t (k)). Notice that the two new maps will still be
a weak partition. (3) The crossover of the routing permutation will be similar with that

of the processing order permutation.
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The mutation operator is to generate a new individual by randomly changing several
genes, which also depends on the structure of chromosome. (1) Suppose that there is a
processing order permutations (0,(1),0,(2),---,0,(k)) and let ky (ko < k — 1) be the
mutation position. The new permutation after mutation is (o,(1),- -, 0,(ko — 1), 0, (ko +
1),0,(ko),0p(ko+2),---,0,(k)). (2) Suppose that there is a batch allocation map (o3(1),
o5(2),- -+ ,0p(k)) and let k; be the mutation position. If ky € WK, (¢ =1,2,--- ,0), ran-
domly pick up an index ¢ from W K,. The new map after mutation is (o,(1),- -, op(k1 —
1),i% op(ky + 1),--- ,04(k)), which is a weak partition. (3) The mutation of the routing

permutation will be similar with that of the processing order permutation.

After encoding the solution domain, initializing the population and defining the genetic
operators, the framework of the genetic algorithm is complete. The combination of the
analytical property is reflected in the batch allocation chromosome: the map o;,. For
different kinds of problems, the proposed genetic algorithm can be applied by adjusting
the processing order chromosome and batch routing chromosome. Furthermore, if more
properties of the processing part and the routing part are explored, they can be directly
applied to the corresponding chromosome, which implies the openness of the algorithm.

The performance of the algorithm will be presented in the simulated experiment.

4.8 Algorithm for Problem SMP6

SMP6 has the following features: Jobs are released on-line, processed in ”pmtn” pattern
and delivered in "routing” pattern. The capacity of vehicles and the number of vehicles

are both enough. Actually, SMP6 is the on-line version of SMP5. The same lower bound
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can be applied to this on-line problem.

Corollary 4.8. No on-line algorithm for SMP6 can have competitive ratio less than 2,

even all processing times being 0.

Based on Theorem 4.9, especially the first half part, a strong partition of the customer set

can be defined as follows.

Definition 4.4 [Strong Partition]. If a partition SK;,SKs,--- ,SK, of the customer
set K satisfies that for any i,l € SK,, Ty < % and for any © € SK,, there exists al € SK,

(p # p') such that T; > %, then the partition is called a strong partition.

A strong partition can be constructed by the following steps:

Step 0. Set ¢ =1, H = (), and goto Step 1.

Step 1. Pick up an arbitrary index ¢ from K, let K = K \ {i} and SK, = {i}, and
goto Step 2.

Step 2. If K # (), goto Step 8. f K =0but H# (), K=H, H=0,qg=q+ 1 and
goto Step 1. If K = () and H = (), finish.

Step 3. Pick up an arbitrary index ¢ from K. If for all | € SK, there is Tj; < %,
SK,= SK,U{i} and K = K\{i}, goto Step 2; otherwise, H = HU{i} and K = K\ {i},

goto Step 2.

For the customers which are in the same subset of a strong partition, their jobs can possibly
be in the same delivery batch if they are delivered at the same time point. This is the

main behind idea of the algorithm for SMP6.
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Algorithm SMHG6

At the time ¢ that a new job arrives, the customers are re-indexed in an increasing
order of Cmax(jg(?) (If there is more than one customer with the same Cmax(jg(?), their
order is the original index order). When a new job arrives or the machine is free, process
jobs of the customer with the highest on-line priority.

Set I, =0for ¢g=1,2,---,0. At every time of @D, where [ > 1 and [ is integer, if

there are s, customers in SK, with completed jobs but no uncompleted job, and I — 1, >

|SK,| — sq, deliver all their jobs in a batch, let [, = [; otherwise no operation.

The routing part in the on-line algorithm can be solved by simulated annealing algorithm.

In the following, it is assumed that the optimal routing path can always be obtained.

Next, the fact that on-line algorithm SMH6 for SMP6 with k£ = 2 can achieve a competitive
ratio of 2 is proved, which implies the on-line optimality of the algorithm in this special
situation. The proof has different cases for whether the two customers’ jobs are in the
same batch or not. The performance of the algorithm for different values of k& will be

shown later.

Theorem 4.10. The competitive ratio of on-line algorithm SMH6 for SMP6 with k = 2

is 2, which is on-line optimal.

Proof of Theorem 4.10: If T\, > %D, from Theorem 4.9, both the problem and the
algorithm degenerate to be the case that routing is not allowed. From Theorem 4.2, the
competitive ratio of the on-line algorithm is 2. Therefore, in the following, it can be

assumed that Tip < %D. From the definition of strong partition, SK; = K = {1,2}.
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Let n be the schedule obtained by the algorithm SMH6. Without loss of generality,
suppose Crae(T D) < Crae(T@). In 1, at the time of max{rj(-i)uj(i) c JW,i=1,2}, all
the jobs are released and there are uncompleted jobs for Customer 2. By the algorithm
SMHS6, the jobs of Customer 1 will have the top priority at this moment. Therefore, the

jobs of Customer 1 are also completed earlier in 7, that is, C,(,%()m(n) < C’y(,i)w(n), which

implies that pg,llzm(n) < pgzx(n) Meanwhile, as there are no delay of jobs preparation,

C22(1) = Craa (TO U T@),

Case 1: In n, the last batch is only for Customer 2. At the time pg()w(n), there are

(2)

uncompleted jobs of Customer 2, so it should be satisfied that p,(ﬁzm(n) < ([C%g(")} —1)3D.

Meanwhile, the last batch will not wait more than 1D, pg,%,)m(n) < ([%1 +1)iD.

Case 1.1: In opt, the jobs of Customer 1 and Customer 2 are in the same batch. The
optimal schedule opt processes all the jobs without delay and delivery them in one batch,
so the optimal result Z(opt) = 2(Crnae(T D U TP) + Ty + Tia + Tpe) + D.

In the interval (0, i, (n)], there is at most one batch at every delivery point, so the

(2)
delivery cost will not be more than LC’T—Z_)(”)JD.
2

In the interval (ngz(n), pg()w(n)], there is only one batch for Customer 2’s jobs, so

the delivery cost will not be more than D.

e (n)
TC(n) < LT |D+D <209 (n)+D. (4.110)

2
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Z(n) _ phia(n) + Tor + Tho + Ton + pliaa(n) + 2To2 + TC(n)
Z(opt) — 2(Crraz(TOD U TP) 4+ Toy + Tya + Toe) + D
< 2[@1 1D+ 202, () + D + Toy + Tia + Top + 2T
B 2(Crax(TV U T @) + Toy + Tho + Toe) + D
ACH () + 2Ty + 2T1p + 2Tos +2D _ ,
T 2Ca (T UTD) + 2Ty + 2T +2T0e + D —

(4.111)

Case 1.2: In opt, the jobs of Customer 1 and Customer 2 are not in the same batch.
The optimal schedule opt processes all the jobs without delay such that Customer 1 has
a higher priority, and deliver Customer i’s (i = 1,2) jobs in a batch when all of them are
completed, so the optimal result Z(opt) = Chrae (T W) 42701 +Coae (T VUT ) 4-2T5+2D.

In the interval (0, Cpae(J™M)], there is at most one batch at every delivery point, so
the delivery cost will not be more than L%JD.

In the interval (Cpnee(J M), C’,(,%C)m(n)], there is at most one batch for Customer 2’s jobs

which are released before Cha.(J (1)), so the delivery cost will not be more than D.

In the interval (C’T(,%()w(n), p%z,;(n)], there is only one batch at the time p%?lx(n), so the

delivery cost will be D.

In the interval (p%x (n), pgzx(n)], there is at most one batch every two delivery points,

’EYQL?ICL‘ - grlu)lz 2 1
prne(bmes ()LD — p @) (1) — plnda(n).

2

so the delivery cost will not be more than

Cma:v(j(l)>

TC(n) <[ ip

1D +2D + p) () — plia(n)
(4.112)

< 2C00(TY) + 2D + p2) (1) — P ().
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Z(n) _ plwse(n) + Ton + Tiz + Too + plase(n) + 2To2 + TC()
Z(opt) = Craa(TD) + 2T01 + Crge(TD U T @) + 2Te + 2D
20002 (n) + Tor + Tia + Too + 2T + 2Cau (T D) + 2D
T Crae(TW) + 2T01 + Crge (TD U T @) + 2T + 2D

2Cas (T D) + 2C20(n) + 4D + 2Ty, + 4T,
N Omaa:(j(l)) + 2TOl + Cmaac(j(l) U j(z)) + 2T02 + 2D — ’

Case 2: In n, the last batch is for both Customer 1 and Customer 2. Hence, ,0%212(77) =

(4.113)

(2)
phaatn) < [0 < O +4D.

Case 2.1: In opt, the jobs of Customer 1 and Customer 2 are in the same batch. From

case 1.1, Z(opt) = 2(Crnae(TD U TP) + Ty + Tip + Tpo) + D.

(2)
As there is at most one batch every delivery point, so TC(n) < pmf—“”D(")D = 2/)%2”(77).

2

Z(n) < 2( P (1) + To1 + Tia + Too) + TC(n)
Z(opt) = 2(Crnae(TW U T @) + Toy + Tiz + Toz) + D
4p£r2L21x<77) + 2701 + 2119 + 2T
T 2(Crgu (TN UITP) + Ty + Tio + Toe) + D
407(3)13;(7]) + 2T01 + 2T12 + 2T02 + 2D <9
T 20 (T UTD) + 2Ty +2T19 + 2T + D — 7

Case 2.2: In opt, the jobs of Customer 1 and Customer 2 are not in the same batch.

(4.114)

From case 1.2, Z(opt) = Cypaz(TNV) 4 2T01 + Crraa (TP U TP + 2T, + 2D.
In the interval (0, Cpae(J™M)], there is at most one batch at every delivery point, so

the delivery cost will not be more than L%gm)jD.
2

In the interval (Cpnee(J M), C’,%gz(n)], there is at most one batch for Customer 2’s jobs

which are released before Ci,q.(J (1)), so the delivery cost will not be more than D.

In the interval (Cﬁ,}gm(n), pime(n)], there is one batch at the time P (1), so the delivery

cost will not be more than D.

Cmax(j(l))

TC(n) < |=*55—JD +2D < 20pu(JV) +2D (4.115)
2
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Z(m) _ 2(pShe(n) + Tor + Tha + To) + TC(1)
Z(Opt) - Cmaz(j(l)) + 2T01 ‘|— Cmax(j(l) U \7(2)) + 2T02 + 2D
200 (n) + 2T01 + 2T15 + 2T + 2Cmaa(T D) + 2D
o Cmaa:(j(l)> + 2,I’Ol + Cmaz<j(1) U j(2)) + 2T‘02 + 2D
2Cmaz(TD) + 207(3()133(77) + 2701 + 2119 + 2102 + 3D <9
= Criaz(TD) + 2T51 + Crae (T U T D) + 2Te + 2D —
From Corollary 4.8, there is no on-line algorithm with competitive ratio less than 2, which

(4.116)

completes the proof. O

4.9 Algorithm for Problem SMP7

SMP7 has the following features: Jobs are released off-line and delivered in "routing”

pattern. The capacity of vehicles and the number of vehicles are both enough.

When the number of customers k is a parameter, both the preparation part and the
delivery part are strongly NP-hard, respectively, which implies SMP7 is at least strongly

NP hard.

Corollary 4.9. SMP7 is a SNP-hard problem.

Property 4.1 and 4.2 can still be applied for SMP7, and the jobs of any two aid sites in
different subsets of a weak partition cannot be in the same batch, which means that a GA

for SMP7 can be modified from SMH5.

Algorithm SMHT7

At first, the genetic representation of solution domain, i.e., the encoding of the indi-
viduals, is constructed. As a solution has three parts: the processing order of jobs on the
processor, the aid sites in a batch, the routing path of a batch, the individual encoding
also composes three chromosomes.
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(1) Re-index all the jobs by the release time, and the processing order of jobs can be

represented by a permutation o, of {1,2,---,n}, that is, jobs processing order is

op(1),0p(2), -+, 0p(n).

(2) Construct a map oy, on the customer set: K —% K to represent the allocation of

customers to batches, that is, Customer ¢ and Customer [ are in the same batch if

O‘b(i) = O'b(l).

(3) For all the customers, a permutation o, of K is applied to represent the routing
paths of all batches. Suppose that the customers i1, s, - - , 75 are in the same batch
and they satisfies 0,.(i1) < 0,(i2) < -+ < 0,(is), then the routing path of this batch

will be (O,il,ig, T ,is,O).

Similarly, £ — (> D +T (') is chosen as the fitness function, where F is an upper
bound of the values of all meaningful solutions.

Applying analytical property: Based on the weak partition WK, WKy, --- , WK, in
Definition 4.1, the map o3, can be improved as W K|, LN WK, forq=1,2,--- 0, that is,
the map on the subset W K, are randomly initialized to W K.

The three operators in the proposed algorithm are discussed as follows.

The selection operator is to select a portion of the population to breed a new genera-
tion, which is determined by the fitness function. In the algorithm, the bigger the fitness
function value is, the more likely the individual is selected.

The crossover operator is to generate two new ’son’ individuals from two ’parent’
individuals. For different chromosomes, the crossover methods are different. There-

fore, the crossover operators for permutation and map are discussed respectively. (1)
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Suppose that there are two processing order permutations (o, (1),0,(2), -+ ,0,(n)) and

(02(1),02(2),--- ,07(n)), and let ng be the crossover position. Let (i, 7no51, " 5 Jn) be

the order of {o}(ng),05(no + 1),--- ,0,(n)} in o2, and (52, ji 41, »Ja) be the order

of {o7(no),0%(no + 1),--- ,05(n)} in o). The two new permutations after crossover are

(0,(1),04(2), -+ 0, (Ro=1), Jngs ngsrs**+ » Jn) and (05(1), 05(2), -+ o5 (no—1), Ji, Jrys1
+++,72). (2) Suppose that there are two batch allocation maps (a4 (1), 0L(2),- -, 0} (k))
and (c2(1),0%(2),- -+ ,02(k)), and let ko be the crossover position. The two new maps after
crossover are (o} (1),04(2),- -+, 0} (ko — 1), 0% (ko), 02 (ko + 1), -+ ,02(k) and (02(1),02(2),

- 02(ko — 1), 08 (ko), 0p (kg + 1),- -+ , 0t (k)). Notice that the two new maps will still be
a weak partition. (3) The crossover of the routing permutation will be similar with that
of the preparation order permutation.

The mutation operator is to generate a new individual by randomly changing several
genes, which also depends on the structure of chromosome. (1) Suppose that there is a
processing order permutations (o,(1),0,(2), - ,0,(n)) and let ng (ng < n — 1) be the
mutation position. The new permutation after mutation is (0,(1), -, 0,(no — 1), 0p(no +
1),0,(n0),0p(no+2),- -+ ,0,(n)). (2) Suppose that there is a batch allocation map (o3(1),
0p(2),- - ,0p(k)) and let ko be the mutation position. If kg € WK, (¢ =1,2,--- ,0), ran-
domly pick up an index ¢ from W K,. The new map after mutation is (o,(1),-- -, op(ko —

1),i% op(ko + 1), -+ ,04(k)), which is a weak partition. (3) The mutation of the routing

permutation will be similar with that of the processing order permutation.

The performance of the algorithm will be presented in the simulated experiment.
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4.10 Algorithm for Problem SMP8

SMP8 has the following features: Jobs are released on-line and delivered in "routing”
pattern. The capacity of vehicles and the number of vehicles are both enough. Actually,
SMPS8 is the on-line version of SMP7. The same lower bound can be applied to this on-line

problem.

Corollary 4.10. No on-line algorithm for SMPS8 can have competitive ratio less than 2,

even all processing times being 0.

Similarly with SMPG6, for the customers which are in the same subset of a strong partition,
their jobs can possibly be in the same delivery batch if they are delivered at the same time

point.

Algorithm SMHS

At the time t that a new job arrives, the customers are re-indexed in an increasing
order of Cyaz( S(Zt)) (If there is more than one customer with the same C’max(jg(?), their
order is the original index order). When the machine is free, process ready jobs of the
customer with the highest on-line priority.

Set [, =0for¢g=1,2,---,0. At every time of ‘S—IZ((I‘D, where [ > 1 and [ is integer, if

there are s, customers in SK, with completed jobs but no uncompleted job, and [ — I, >

|SK,| — s, deliver all their jobs in a batch, let I, = [; otherwise no operation.

Next, the competitive analysis of SMH8 with k£ = 2 is proposed and the performance of

the algorithm is presented in the next section. As the preemption of jobs processing is not
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allowed, the proof is more complex and the completion times of the two customers need

to be considered.
Theorem 4.11. The on-line algorithm SMHS for SMPS8 with k = 2 is 2 + %—competitive.

Proof of Theorem 4.11: If T}, > %D, from Theorem 4.9, both the problem and the
algorithm degenerate to the case that routing is not allowed. From Theorem 4.8, the
on-line algorithm is 2 + %—competitive. Therefore, in the following, it is assumed that
Tis < %D. From the definition of strong partition, SK; = K = {1,2}.

Without loss of generality, suppose that Cpu.(J™M) < Chee(T@). Let 1 be the
algorithm solution and %D be the last idle delivery point before C,q.(T™M). Let (i1, i2)
be the order of the customers’ completion times in the optimal solutions. It is obvious that
Conae(TD) < CEL (0pt) and Clge(TD U T@) < C52) (opt). In addition, let T4 be the
end point of the last period of waiting time before C’,%x(n) (¢ =1,2) in n. Here assume
Tcgl) > %D; otherwise the waiting will not affect the completion times of two customers
and will lead to a simpler case. The total waiting time will not be greater than half of the
longest processing time of all jobs. At the time of C,q,(J ), all the jobs of Customer 1 are
released and also satisfy the processing condition, so T(gl) < Craz(T (1)). Meanwhile, after
Coaz (T M), the processing of Customer 1’s jobs would be continuous until all of them are
completed. Therefore, the jobs processing in the interval (Cpnaq (™M), Cﬁ(zx(n)] should be a
block of Customer 2’s jobs followed by a block of Customer 1’s jobs (see Figure 4.9). Simply

(1) (2) :
use P, and P, to represent P(Cmaz(ﬂl)),CS{lx(n)}(n) and P(Cmaz(ﬂl)),cr(,},lx(n)} (n), respectively.
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0 Crnae(TM) Crnaz(1)

Figure 4.9. The Jobs Processing in The Interval (Cyq.(J ™M), Clide )] (2)

If Cpaa(TVUTP) < }lD, the longest processing time will not be more than }lD, and
the total waiting time will not be more than D, which implies that max{C’,(ﬁc)m(n), C’T(,i)m(n)}
< %D. Further, the first delivery point is at the time %D, so there is only one batch for all
jobs in 7 at the time %D. As such, there is Z(n) = 2(%D+T01 +T12+To2)+D. As the opti-

mal result Z(opt) > min{D+2(To1 + T2+ To2),2D +2Tp1 + 2102} > D+2(To1 + 112+ Toe),

Z(n) < 2D42T01+2T1542To2 )
Z(opt) — D+42To1+2T12+42T02 — °°

If Crae(TP U JT®) < 1D and Coe (T U JP) > 1D, the longest processing
time will not be more than %D and the total waiting time will not be more than iD,
which implies that max{Cﬁ&x(n),ngx(n)} < 2D. All the jobs are known before 3D,
so in 7 there is one batch for all jobs at the delivery point no later than D. Therefore,

Z(m) < 2(D+To1+T12+To2)+D. As the optimal result Z (opt) > min{2&D—|—D+2(T01—|—

Z(m) 3D+2T014+2T12+2Tps  3D+2To1 +2T1242T
T12 +T02) D —+ 2D + 2T01 + ZTOQ}, Z(opt) < max{ %D+27%11+2T1122+27%22’ iD+22)1+2T0112+2T0022 S 2
It only needs to consider the case that Ce. (T Oyg (2)) > %D in the following.
Case 1: Cﬁ,%()zx(n) < Cr(,f()m(n) Therefore, Tél) < Tf) and ngx(n) < Tf) + Craz (T U
l
A 4D

Case 1.1: In n, the last batch is only for Customer 2. In this case, p%)m(n) <

(1 ’"”("%Ll) < Cfita(n) + D.

In the interval (0,Ce.(JM)], there is at most one batch for every delivery point
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before %D and there is at most one batch for every two delivery points after %D, so the

delivery cost will not be more than 4D + L%‘MJ

[

In the interval (Cpaz(T (1)),07(5390(77)], there is at most one batch only for jobs of
Customer 2, so the delivery cost will not be more than sD (s =0 or s = 1).
In the interval (C,(,%()w(n), pgizw(n)], there is only one batch at the time pﬁ,lzgw(n), so the

delivery cost will is D.
In the interval (pgzm(n), pgéz(n)], there is at most one batch for every two delivery

(2)

points, so the delivery cost will not be more than Phias (1) —phias() 1 ) — (2) (n) — ) (n)
) %D ) Pmazx\T] Pmax\1])-

Case 1.1.1: In opt, the jobs of Customer 1 and Customer 2 are in the same batch.
Then, Z(opt) = 2(CS2).(opt) + To1 + Tha + To) + D.

If s = 0, TC(n) < 5D + Coge(TM) + D + plaka(n) — plaa(n).

Z(n) < pore() + Tor + Tia + Toz + pih,(n) + 2T + TC(n)
gmﬁgmy+%D+CmAjmy+D+7h+Th+3n2
<202 () +2D + %D + Coaga(TW) + D + Ty + Tha + 3Tpe
< AT + Conan (TP U TP — %D) + %D + Crnaa (T W)+ (4.117)
3D + Tp1 + Tho + 310
< 2Cmaa( TV U TD) + 2T 4 Criga(TD) + 3D + Ty + Tiz + 3T
< 4Cae(TY U TPD) 4+ 3D + Ty + Tig + 3Ts.

Wy ge
Z(n) SM%%{ uJ H3D+%Hﬂh+w@§2+£ (4.118)
Z(opt) 2Cman(opt) + 2To1 + 2T15 4 2Ty + D 2

If s = 1 and the batch for Customer 2 in the interval (Cmam(j(l)),ngm(n)] is the
first batch in 7, all Customer 2’s jobs completed after this batch are released after it.
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Meanwhile, this batch should not happen before the time D, so C’,(éi)x(opt) > D and

TC(n) < 2D + plaha(n) — plaka(n).

Z(n) < pM) (n) + Toy + Thia + Toz + p2,(n) + 2Te + TC()
<202 () + 2D + Ty + Tia + 3Ts

< 207(7331:(77) +4D + Ty + T + 310
(4.119)

l
< 2T + Craa( TV U TP — %D) +4D + Tyy + T + 3Ty
< 2Caa( TV U TD) + 2T 44D + Tyy + Ty + 3Ty

< 3Cax( TV U TPD) 44D + Ty + Tio + 3T

Z)  _ 3Cmaa(J DU T 4D + Ty + Tio + 3Too
Z(opt) = 2052 (opt) + 2Toy + 2T1s + 2Ty + D
2D — C52), (opt)
2052) (opt) + 2Ty; + 2Tys + 2Tp0 + D
2D — D

1
<2 <24 -—.
- +2D+2T01+2T12+2T02+D_ +3

<2+ (4.120)

If s = 1 and the batch for Customer 2 in the interval (Cpa. (™M), Cﬁgx(n)] is not
the first batch in 7, all Customer 2’s jobs completed after this batch are released after it.

Meanwhile, this batch should not happen before the time %D, SO C’,Siil«(opt) > %D and
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TCM) <UD + Crae(TV) + 2D + pliaka() — plana (1)

Z(n) < p1)(n) + Tor + Taa + Ton + p2 (1) + 2Tps + TC (1)
I
<202 () + ElD + Crae (TD) + 2D + Toy + T + 3T
!
< QCr(;fz)zm(m +2D + ElD + Oma:c(j(l)) + 2D 4 To1 + 112 + 3T

byl 1D+ Coaal TV (4.121)

< AT + Coae (TP U TP — 5

4D + Tpy + Tho + 310
< QCmax(j(l) ug® )+ 2T + Cmaz(j )) +4D + Ty + Tho + 3102

< ACmae(TY U TP) + 4D + Tyy + Tig + 3T0s.

Z(n) < 4Cmax(j(1) U .7(2)) +4D + Ty + Tho + 3T

Z(opt) = 2052 (opt) + 2Toy + 2T1s + 2Tos + D
<2+ 2D (4.122)
QCniim(opt) + 2T01 + 2T12 + 2T02 + D
2D 1
<2+ <24 -
2- —D + 2701 + 2119 + 2T + D 2

Case 1.1.2: In opt, the jobs of Customer 1 and Customer 2 are not in the same batch.
Then, Z(opt) = CSit)(opt) + CS2 (opt) + 2Tpr + 2Tos + 2D.

1 T = TP then TP < Craa(TD).

Z(T]) S ZCma:c(j(l) U \7(2 ) + 2T + Cmax(j )) + 4D ‘l’ TOl _l_ T12 ‘l’ 3T02

(4.123)
S QCmaac(j(l) U j(2)) + 3Cmaaz(x7(1)) + 4D + TOl + T12 + 3T()2-
Z(T/) < QCmax(j(l) U \7(2)) + 3Omax(j(1)) + 4D + TOl + T12 + 3TO2
Z(Opt) N 01(1%)1(0]%) + C’r(ﬁil;(opt) + 2T01 + 2T02 + 2D (4 124)
(1) 1 '
PN
leax<0pt) + sz:p(Opt) + 2701 + 210 + 2D 2

If Tél) < Té and 2T0§ < pgnzm(n), there is Td2 > C\e(n), as there is no free

machine time in the interval (Cpuaq(JM), Chiaz(n)]. From poe(n) < ([ "““”(")1 + 1)L <
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Cﬁgm(n) + D, we have Td@) < D. There is only one delivery point before C’,S%()m(n), which

means that there cannot be one batch only for Customer 2, so s = 0, i.e., TC(n) <
2 1

4D + Cnaa(TM) + D + plite(1) — plat (1)

l
Z(n) <22 (n) + D + 21D + Coaga(TW) + D + Ty + Tha + 3T

I
<202 (n)+3D + %D + Criaa (T + D + Ty + Tho + 3Ty,

l I
<AL + Craaa( TV UIT®) = 5D) + 3D + 5 D ot Cruae T+
(4.125)
Tor + 112 + 3102
< 20maa( TV U TD) + Crraae (TD) + 2T + 3D + Ty + Tip + 3T

< 2C0e(TPUTD) + Crge (TV) + 5D + Toy + Tio + 3Te.

2() _ 2T UTV) + Conaa( T D) 45D + T+ Tio 48T _y 1y o
Z(opt) ~ Chae(opt) + Clize(opt) + 2Tpy + 2Tos + 2D -2

ItT Cg < T and 2T(2) > pﬁ,ifm( ), there are no batches for Customer 2 in the interval
(Tf), 3Té2)] as the job (which is in waiting status before TCEQ)) cannot be completed before

3T(§2). Therefore, in the interval (p,%Lm(n) pﬁlm( )], the delivery cost will not be more than

3T
P2t — 1552 11D + 1D < p2(n) — 3T + D.

2

I
TO) < 5D+ Cruae( TW) +2D + 20, () = 3T, + D. (4.127)

max
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l
Z(1) < Plada(0) + 20020(0) = 3T, + 3D + Croae( V) + 5 D+

To1 + Tig + 3102

l
<209 () =T + 5D + Cpaa(TV) + %D 4 Tyy + T + 3Tho

z (4.128)
< 2T + Craa( TV UITP) = 2D) = T2 45D + Crau (T D)+

2
l
%D + To1 + 1o + 3102

S Omcw(j(l) U j(2)> + Cmaz(j(1)> + 5D + TOI + T12 + 3T02'

DN | Ot

Z(Tl) < gcmam(j(l) U j@)) + Cmam(j(l)) + 5D + TOI + T12 + 3T02 <9
Z(opt) ~ Ol (opt) + CV2). (opt) + 2Ty, + 2Ths + 2D -

(4.129)

N | =

Case 1.2: In n, the last batch is for both Customer 1 and Customer 2. In this case,
pea(n) = pirhe(n) < [958 < CH () + 4D,

In the interval (0, Cynaz (J 1)), the delivery cost will not be more than 24 D+ [%‘MJ 2

In the interval (Cpou(J (1)),07%36(7])], there is at most one batch only for jobs of
Customer 2, so the delivery cost will not be more than sD (s =0 or s =1).

In the interval (Cr(;,lx(n), pgzm(n)], there is only one batch at the time pﬁ,%?m(n), so the

delivery cost will be D.

TC(n) < %D + Crae(TD) + (s + 1)D. (4.130)

Case 1.2.1: In opt, the jobs of Customer 1 and Customer 2 are in the same batch.

Then, Z(opt) = 2(07(32)93(0]?15) + Tor + Tip + Toe) + D.
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Z(m) < plo(m) + Tor + Tia + Too + p2.(n) + Tox + Tha + Too + TC(n)

l
<200, (0) + 5D + Crnae( T) + (5 +2)D + 2(Tys + Tio + o)
<2AT + Crau( TV U TP) — l21D> + l21D+CmM(j D)4 (4.131)

(8 + 2)D =+ 2(T01 + T12 + TOZ)
< ACae( TV U TP + 3D + 2(Toy + Tia + Toa)-

Z(n) _ ACwaa(TVUI®) +3D + 2Ty + Tio + Tow) _, 1 (4.132)
Z(opt) ~ 2(C52, (opt) + Toy + Tha + Too) + D -2

Case 1.2.2: In opt, the jobs of Customer 1 and Customer 2 are not in the same batch.
Then, Z(opt) = Chiin(opt) + CS2k(opt) + 2To1 + 2Ths + 2D.
1t 7 =73 T < e (TV).

I !
D)+ 2D 4 Crigo (T +

Z(n) <A + Cpaa OV ITD) = 5D) + 5

(s +2)D + 2(Toy + T1z + Too) (4.133)
< 3Cmaa(TW) + 20000 (TD U TP) + 3D + 2(Tor + Thz + To).

Z(n) _ 3Cmaz(TM) + 20 4e(TH U TP) 4+ 3D + 2(Toy + Tig + Toe)

Z(opt) ~ Ot (0pt) + CR2(opt) + 2Toy + 2Tpy + 2D (4.134)
1
<2+ -
< 2+ 5
IfT Cg Tf), there is T ) > €. (n) as there is no free machine time in the interval

(Crnaz (T V), C m()m;( )]. Meanwhile, szm(n) < ([C’(’%‘lﬁ( )14_1) D < Cﬁaz( )+D < T )4 D.
2

l
Z(n) < 20,7 + 2D + 5D+ Couae( T) + (s + 1D + 2T + Tho + Te)
(4.135)

< 2002 (TD) + Craa (TY U T DY 44D + 2(Toy + Tip + Ti).

Z(?]) < 20mam<\7(1)) + Cmaz<j(1) U \.7(2)) + 4D + 2(T’Ol + T12 + TOQ)

< . | <2, (4.136)
Z (opt) C) (opt) + CN2) (opt) + 2Tpy + 2T + 2D
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Case 2: Cfﬁt)w(n) > O3 (). As there is no free machine time in (Cy,q0 (T V), C,%G)m(n)],
there is T\" = T? < Chae(TM) and Cae(n) < TV + Crge(TO U TP) = 4D,

Case 2.1: In 7, the last batch is only for Customer 1. In this case, p,(ﬁ,zm(n) <
(12597 +1)2 and plide() < ([L0] - 1)2

In the interval (0, Cynas (J )], the delivery cost will not be more than 2 D+ [%jm)j 2

In the interval (Cpuas(JM), pSahe(n)], there is one batch at pirss(n) only for Customer
2, so the delivery cost will be D.

In the interval (pggm(n), phaa(n)], there is only one batch at the time p,(%?m(n), so the

delivery cost will be D.

TCn) < %D + Crnaa(TM) +2D. (4.137)

Case 2.1.1: In opt, the jobs of Customer 1 and Customer 2 are in the same batch.

Then, Z(opt) = 2(C%Z£(opt) + Tor + Tio + Toe) + D.

Z(n) < pe(n) + 2Ton + p3(n) + 2Tos + TC (1)

I
<200 (n)+ D + %D + Conaa (TDVY) + 2D + 2(Tpr + To)

< AT + Crae(TV U TP - %D) + %D b Chan( T+ (4.138)

3D + 2(To; + Tpe2)

< ACan( TV U TP) 43D + 2(Ty, + Ta)

Z(n) _ ACmaa(TWUIT®) + 3D + 2(Tyn + To)

1
< , <24: (4.139)
Z (opt) Q(O,Sii)gﬁ(opt) + Tor + T + Tp2) + D 2

Case 2.1.2: In opt, the jobs of Customer 1 and Customer 2 are not in the same batch.
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Then, Z(opt) = CSit)(opt) + CS2 (opt) + 2T + 2Ths + 2D.

Z(n) < plia(n) + 2Tor + 2, (1) + 2Tpz + TC(n)
<200 (n)+ D + %D + Craa(TD) + 2D + 2(Ty + Tpe)
< ATV + Crae (TP U T?) — %D) + %D + Craa (T (4.140)
3D + 2(To1 + To2)

S 3Cmax<j(1)) + 2Cmax(~.7(1) U j(2)) + 3D + 2(T’Ol + TOZ)-

Zm) _ 3Cmaa(TY) + 2Cmaa( T U ITP) + 3D + 2(Tos + Tio)

1
< , . <24 -, (4.141)
Z (opt) Ciin) (opt) + CS2 (opt) + 2Ty + 2Ths + 2D 2

Case 2.2: In n, the last batch is for both Customer 1 and Customer 2. In this case,
pora(n) = P (n) < (%]% < Chie(n) + 1D.

In the interval (0, Cynq,(J™M)], the delivery cost will not be more than 4 D+ [%jm” 2

In the interval (Choas(JM), pae(n)], as all the jobs are released before Cruaq(JM),

there is only one batch at p%t)w(n) , so the delivery cost will be D.

TC[) < %D + Crnaa(TW) + D (4.142)

Case 2.2.1: In opt, the jobs of Customer 1 and Customer 2 are in the same batch.
Then, Z(opt) = 2(CS2)(opt) + Ty + Tha + Toz) + D.
Z(n) < pde(m) + Tor + Tia + Toz + pCha(n) + Tor + Tiz + Too + TC(n)
< 207(7235(77) + D+ %D + Cmax(j(l)) + D +2(Toy + Tha + Tog)
< 2TV + Craa (TP U ITP) — %D) + %D + O (TW) + 2D+ (4.143)

2(To1 + Tia + Toe)

< AC e (TP U TP + 2D + 2(Tyy + Tig + Tis).
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Zm)  _ 4Cna(J DU TR +2D + 2(To; + Tpe)
Z(opt) = 2(CEk(opt) + Ty + Tha + Too) + D

<2 (4.144)

Case 2.2.2: In opt, the jobs of Customer 1 and Customer 2 are not in the same batch.

Then, Z(opt) = Cix(opt) + CY2y(opt) + 2Toy + 2Tpg + 2D.

Z(n) < pl)e(m) + Tor + Tia + Too + p 2. () + Tox + Tha + Too + TC(n)

)
<208+ D+ %D + Conaa(TD) 4 D + 2(Tyy + Tho + Too)

l l
< 2T + Crau(TV U TP) — %D) + %D + Craa(T M)+ (4.145)

2D + 2(Toy + Tia + Toz)

S 3Omax(j(1)) + QCmax(j(l) U j(2)> + 2D + 2(T01 + T12 + T02)~

Z(n) - 3Cmaz(TM) + 20 m0e(TH U T @) 4+ 2D + 2(Tp1 + Ty + Tpe)
Z(opt) ~ Ol (opt) + Cl2)(opt) + 2Ty + 2Tps + 2D

<2 (4.146)

O

4.11 Simulated Experiment for SMH with Routing

In this section, a simulation is conducted to demonstrate the run-time and the perfor-
mance of the above algorithms (SMH5-SMHS) in normal scenarios and illustrate how the
algorithms are used in practice. An instance can be defined by prescribing a set of the
foregoing parameters (n;, pgi), and rj(»i), forj=1,2,--- .n;, Ty fore,l =1,2,--- |k, C" and
D). The instances were generated by these randomly generated parameters. The algo-

rithm was implemented in the Matlab environment. The parameters are thus determined

based on the following assumptions:

(1) The release of jobs for Customer i follows the poisson distribution with the parameter

Ai, i.e., the number of jobs released at some time r: n;(r) ~ P()\;) and the next
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()

(6)

release time is r + 7/, where ' ~ U(0, \;), A; is two times of the mean value of the

release intervals for Customer i, and \; ~ U(0,A;) (i =1,2,--- | k).

The job processing time for Customer ¢ follows the uniform distribution in the inter-
val [0, b;], i.e., p(»i) ~ U(0,b;) for j =1,2,--- ,n;, where b; is two times of the mean

J

value of the processing time for Customer ¢ and b; ~ U(0, B;) (i = 1,2,--- , k).

The number of jobs for Customer i follows the uniform distribution in the set
{1,2,--- ,N;}, i.e., Pr{n; = h} = NL for h = 1,2,---, N; where N; is two times

of the mean value of the number of jobs for Customer ¢ (i = 1,2,--- k).

The positions of the manufacturer and the customers are randomly located in an
square area with side length L, and the transportation network can be directly

determined by the Euclidean distance.
The delivery cost D is a constant.

The number of customers is of four cases: k =2, k =5, k =10, and k£ = 20.

By choosing different values for A;, B;, IV;, and L, instances are generated and scheduling

is then executed. First, the performance of the developed GAs for off-line problems with

the analytical property in comparison with that of original GAs without the analytical

property is demonstrated. SMH7 and the corresponding original GA are taken as an exam-

ple as SMH7 is similar with but more complex than SMH5. In the numerical simulation,

the two algorithms have the same initialized population, the same size of population, and

the same number of generations. The probabilities of crossover and mutation are chosen

as 0.75 and 0.2, respectively. Therefore, the differences in the results are attributed to
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the analytical property. To illustrate the results clearly, the discussion will be under the

following three cases.

) and pg-i)) are small while the values of trans-

Case 1. The values of processing part (7“](
portation system (7};) and the unit delivery cost (D) are large. In this case, the delivery
part overwhelms the processing part, so it highlights the role of the analytical property.
Figures 4.10-4.12 show the results of SMH7 and original GA in this case for k =5, k = 10
and k£ = 20, respectively. From the three figures, it can be seen that the convergence
values of SMH7 are much greater than those of original GA, and the convergence speeds

are almost the same, which implies that SMH7 can achieve a much better result than

original GA in the same running time.
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Figure 4.10. The Results of SMH7 and Original GA for Case 1 with k=5

161

70



705

700

695

Objective value

680

(o2}

©

o
T

Original GA

(o2}

o

a1
T

SMH7

675

670
0

10 20 30 40 50 60
Itertion number

Figure 4.11. The Results of SMH7 and Original GA for Case 1 with k = 10
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Figure 4.12. The Results of SMH7 and Original GA for Case 1 with k = 20

Case 2. The values of processing part (r§i) and pg.i)) and the unit delivery cost (D)
are small while the values of transportation system (7};) are large. As the delivery cost
does not take a major portion, scheduling with a large scale routing should be abandoned
and jobs of most customers should be delivered directly to their destinations. Only the
customers, who are close to each other, may share a batch. This is consistent with the
analytical property that every SK, (¢ = 1,2,--- ,0) contains few customers when D is
small. Figures 4.16-4.18 show the results of SMH7 and original GA in this case for k = 5,

k = 10 and k£ = 20, respectively. It can tell from the three figures that SMH7 can have
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better initial values and converge to the final value more quickly. Therefore, SMH7 can

perform greater than original GA for this case.
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Figure 4.13. The Results of SMH7 and Original GA for Case 2 with kK =5
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Figure 4.14. The Results of SMH7 and Original GA for Case 2 with k = 10
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Figure 4.15. The Results of SMH7 and Original GA for Case 2 with k = 20

Case 3. The values of processing part (r](.i) and pg.i)), the unit delivery cost (D), and
the values of transportation system (7};) are almost the same. In this case, the processing
part and the delivery part account for the similar proportion in the total objective value.
Figures show the results of SMH7 and original GA in this case for k = 5, k = 10 and
k = 20, respectively. From the three figures, the algorithm SMH7 achieves better results

than original GA in the same iterations. Especially, for larger k (k = 10 and k = 20), the

performance of SMH7 significantly exceeds that of original GA.
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Figure 4.16. The Results of SMH7 and Original GA for Case 3 with k =5
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Figure 4.17. The Results of SMH7 and Original GA for Case 3 with k = 10
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Figure 4.18. The Results of SMH7 and Original GA for Case 3 with k = 20

From the above discussions, one can conclude that SMH7 performs much greater than
original GA for all different cases (notice that there is no consideration of the case that
the value of unit cost is large but the values of processing part and transportation system
is small, as the problem will degenerate to the classical scheduling problem). The reason
is that the analytical property has exclude solutions which are not good enough. The
solution domain will be reduced to be a smaller one, so the algorithm can perform more
efficiently. As mentioned in Chapter 2, although GA is global optimal in theory, it cannot

achieve the global optimal solution in application. However, the developed GAs with an-

169



alytical property (SMH5 and SMHT) can outperform the original ones, which implies that
much greater local solutions can be found by these algorithms. In the following, these
local solutions will be assumed as the global optimal ones for the evaluation of on-line

algorithms SMH6 and SMHS.

The above three cases of parameter settings are still considered. In all cases, 100 instances
are generated. Table 4.9 shows the result for different values of k and three different
parameter setting cases. Fach row in the table is the average of the results of the 100
instances. The columns in the table are (1) the ratio of the algorithm value to the bench-
mark value, (2) the run-time in seconds, respectively. Notice that the result of SMH5 is
applied as the benchmark value. As SMH5 solves the problem SMP5 which is the lower
bound for off-line version of the problem SMP8, the ratio of the results of SMHS8 to the

optimal result (the result of SMH5) is better.
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Table 4.9. Results of Algorithms SMH5, SMH6 and SMHS

k Case SMH5 SMH6 SMHS

ratio time ratio | time | ratio | time

Case 1 1 0.0183 | 1.34 | 0.0068 | 1.34 | 0.0081

2 | Case 2 1 0.0165 | 1.34 | 0.0043 | 1.34 | 0.0052

Case 3 1 0.0167 | 1.12 | 0.0012 | 1.12 | 0.0016

Case 1 1 0.348 | 1.33 | 0.023 | 1.33 | 0.025

5 | Case 2 1 0.379 | 1.36 | 0.023 | 1.36 | 0.025

Case 3 1 0.345 | 1.12 | 0.0051 | 1.13 | 0.0051

Case 1 1 5.45 1.30 | 0.086 | 1.30 | 0.088

10 | Case 2 1 5.44 1.36 | 0.073 | 1.36 | 0.076

Case 3 1 5.31 1.21 | 0.017 | 1.21 | 0.012

Case 1 1 145356 | 1.24 | 044 | 1.30 | 0.44

20 | Case 2 1 112.367 | 1.36 | 0.28 | 1.36 | 0.27

Case 3 1 115.804 | 1.33 | 0.063 | 1.33 | 0.032

From Table 4.9, it is evident that the ratio columns of SMH6 and SMHS for k£ = 2 never
exceed 1.37, which exhibits the robustness of the two algorithms and is also consistent with

the results of Theorem 4.10 and Theorem 4.11. Actually, the ratios of the two algorithms

1

perform much better than the theoretical result, 2 and 2 + 3,

respectively, which shows
the excellent performance on the normal instances. For the cases that the value of k is

greater than 2, the algorithms SMH6 and SMHS still performs very well on the normal
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instances. The run-time for SMH6 and SMHS8 never exceeds 0.5 seconds for k£ = 20 and is
much shorter for smaller k, so the efficiency of the algorithms is very high. Furthermore,
by examining the run-time results of SMH6 and SMHS8 for the value of £ from low to
high, the algorithms tend to have a polynomial time complexity, that is, as k£ increases,
the run-time of the algorithms increases as a polynomial of k. This means that the two
algorithms can well be scaled to a much larger problem. Meanwhile, for algorithm SMH5,
the run-time increases much more rapidly. The reason is that although GA may have a
polynomial complexity, the power will be very high. However, the run-time of SMH5 is

short for small value of k£ (k=2,5, and 10) still acceptable for large value of k (k=20).

4.12 Concluding Remarks

In this chapter, eight problems (denoted by SMP1-SMP8) for single-machine and multi-
customers were proposed. These problems were of different release environment, process-
ing patterns and delivery patterns. Corresponding algorithms were developed for them.
A simulation study was conducted for all the algorithms. These algorithms are robust
and efficient in terms of the approximate ratio and the competitive ratio analysis. For
SMP1, the exact optimal algorithm (SMH1) can be applied for small k case while the
simulated annealing algorithm (SA_SMH1) can deal with large k case. For SMP2, the
on-line algorithm (SMH2) has competitive ratio 2 for k = 2 (on-line optimal) and 2 + 2
for k£ = 3. For SMP3, approximate algorithms (SMH3 and K2SMH3) for both general
case and special case (k = 2) are provided. For SMP4, the on-line algorithm (SMH4) is
2+ %—competitive for k = 2 case. For SMP5 and SMP7, the GAs with analytical property

(SMH5 and SMHT) are provided. For SMP6, the on-line algorithm (SMH6) is optimal
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for k = 2 case. For SMP8, the on-line algorithm (SMHS) is 2 + 3-competitive for k = 2
case. In addition, for the cases without routing, two on-line problems with limited vehicle
capacity (CSMP2 and CSMP4) are considered and the on-line algorithms (CSMH2 and
CSMH4) are 2-competitive and 2+%—competitive, respectively. From the simulation study,
all algorithms perform robustness for worst instances and great for most normal instances,

and possess efficiency even for different values of k.
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CHAPTER 5
ALGORITHMS FOR MULTI-MACHINES AND SINGLE-CUSTOMER PROBLEMS

In this chapter, the problems for multi-machines and single-customer are considered and
corresponding algorithms are developed. As described in Section 3.3, five on-line problems
are defined in terms of different processing patterns, vehicles characteristics and delivery
patterns. For all these problems, the corresponding algorithms are developed and the

theoretical analysis is proposed. The simulation experiment for one algorithm is presented.

As there is only one customer, the notations J( ) j( ), p§1), jj(l), ny, C C’T(r}m, P; ), p&?m,

Dj(-l), D{)e and 210, are replaced by Jj, 75, pj, Ji, 7, Cj, Crazs Pjs Pmazs Dj, Dimaz and
T for short (T is the round-trip transportation time between the medical center and the

customer).

5.1 Algorithm for Problem MSP1

MSP1 has the following features: Jobs are released on-line and delivered in ”direct” pat-
tern. The capacity of vehicles is enough but the number of vehicles is one. The lower

bound of MSP1 can be derived from single-machine case [Han, 2012].

Corollary 5.1. No on-line algorithm for MSP1 can have a competitive ratio less than

max{l + 60,1+ (/=+}, even if all processing times are 0.

T+D
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Algorithm MSH1

Jobs are scheduled on the machines with the LPT-rule.

When T' > (1 + 6)D, after time 6(7 + D), if there is no uncompleted job and the
vehicle is available, then there is a batch to deliver all the completed jobs.

When T < (1+6)D, at time I\/D(T + D), where [ > 1 is an integer, if there is no

uncompleted job, then there is a batch to deliver all the jobs.

The on-line algorithm MSH1 for MSP1 is on-line optimal, which is analyzed as follows.

Theorem 5.1. The competitive ratio for the on-line algorithm MSHI for MSP1 is max{1+

0,1+ /725 }, which is on-line optimal.

Proof of Theorem 5.1: Let 7 be the schedule obtained by MSH1. As the algorithm has
two different cases, the proof also has two parts for the two cases, respectively.

Case 1: T'> (14 0)D.

Case 1.1: there is only one batch in n. Z(opt) = Chaz(opt) + T + D and Z(n) =

maz{0(T + D), Crnae(n)} + T + D. As Craa(n) < 2Cona0(o0pt), ZZ((()% <1+96.

Case 1.2: there is more than one batch in 7. The information of all the jobs is known
after Cp,qz(0pt), so there is only one batch after C,..(opt). Note that there is at least one
batch before C,,q.(0pt). Suppose that there are h+1 batches before C,,,..(0pt) and the last
delivery time is 7. Then 7 > 0(T'+ D)+ hT and all the jobs completed after 7 are released
after 7. Dinar(n) < maz{Cpaz(n), 7+ T} + T < Crax(n) + 27 and TC(n) = (h + 2)D.

Furthermore, C,q.(n) — 7 < %(C’max(opt) — 7) [Chen and Vestjens, 1997].
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Z(m) _ Car(n) +27 + (h+2)D
Z(opt) = Chael(opt)+ T+ D
2Cac(opt) — 37+ 2T + (h +2)D

s (5.1)
- Cma:r:(opt) +T+D
<1+ %Cmam(opt) - %T +T+ (h T 1)D
- Cmax(opt) +T+ D
1,
If 2R oL 20 < L else,
Z(n) _ 4 =3+ T+ (h+1)D
Z(opt) T+T+D
T+ (h+ D o2
= T+T+D
T+D+hD
<1+ AR s1+0.

- 1+0)(T+D)+hT —
Case 2: T < (1 +0)D. Suppose that there are h batches before C,,,.(opt) and the last

delivery time is 7. Then 7 > hy/D(T + D) and all the jobs completed after 7 are released

after 7. Dyar(n) < Crae(n) + /D(T + D) +T and TC(n) = (h+ 1)D.
Z(n) _ Cuas(n) + VDT + D) + T + (h+1)D

Z(opt) — Crnaz(opt) + T + D
_ 3Cma(opt) = 37+ /DT + D) + T + (h+1)D (53)

Cinaz(opt) + T + D
- 5Cmaz(opt) — 37+ /D(T + D) + hD

Crnaz(opt) + T + D

—Lrt/DTD)+RD | z(y) 1.
If —=—75 < 2 Z(ozt) S L g else,

iT—ir+/D(T'+ D)+ hD
Z(opt) T+T+D

§1+\/D(T+D)+hD (5.0

T+1T+D
14 hD + /D(T + D) 14 D
B h/D(T +D)+T+D T+D

According to Corollary 5.1, the competitive ratio of MSH1 can not be less than

max{l+6,1+ TJFLD}, which completes the proof. O
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5.2 Algorithm for Problem MSP2

MSP2 has the following features: Jobs are released on-line and delivered in ”direct” pat-
tern. The capacity of vehicles and the number of vehicles are both enough. The lower

bound of MSP2 can be derived from single-machine case [Han, 2012].

Corollary 5.2. No on-line algorithm for MSP2 can have a competitive ratio less than 2,

even if all processing times are 0.

Algorithm MSH2
Jobs are scheduled on the machines with the LPT rule. At time (D, where [ > 1 is an

integer, if there is no uncompleted job, then there is a batch to deliver all the jobs .

The on-line algorithm MSH2 for MSP2 is on-line optimal, which is analyzed as follows.

Theorem 5.2. The competitive ratio for the on-line algorithm MSH2 for MSP2 is 2, which

is on-line optimal.

Proof of Theorem 5.2: Let n be the schedule obtained by MSH2. Suppose that there are
h batches before Cyq.(opt) and the last delivery time is 7. Then 7 > hD and all the jobs

completed after 7 are released after 7. Doz (1) < Crige(n)+D+T and TC(n) = (h+1)D.

Zm) _ Cimas(n) + D+ T+ (h+1)D
Z(opt) — Crnaz(opt) +T1 + D
< 3Craz(opt) =27+ D+ T+ (h+1)D
- Crnaz(opt) +T + D
+Craz(opt) — 27+ D + hD

Crnaz(opt) + T + D

(5.5)

<1+
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—37+D+hD Z(n) .
If =5 oL Z(oZt) < 1+ 3 else,
1 1
Z(opt) T+T+D
, D+hD (5.6)
T+T+D

hD + D
<14+ — <2
S Y wDiTiD "

According to Corollary 5.2, the competitive ratio of MSH2 can not be less than 2,

which completes the proof. O

5.3 Algorithm for Problem MSP3

MSP3 has the following features: Jobs are released on-line, processed in "pmtn” pattern
and delivered in "direct” pattern. The capacity of vehicles is C' and the number of vehicles

is one. The lower bound of MSP3 can be derived from single-machine case [Han, 2012].

Corollary 5.3. No on-line algorithm for MSP3 can have a competitive ratio less than

b \/D(T+D) . L.
mazr{l+0,1+ /775 = \/D(T+D)+T+D}, even if all processing times are 0.

Algorithm MSH3

When a new job is released, the McNaughton’s algorithm is applied to all the uncom-
pleted jobs.

When T' > (1 + 0)D, at time IT, where [ > 1 is an integer, then there is a batch to
deliver as many completed jobs as possible.

When T < (14 60)D, at time I/D(T + D), where [ > 1 is an integer, then there is a

batch to deliver as many completed jobs as possible.

The on-line algorithm MSH3 for MSP3 has competitive ratio 2, which is analyzed as
follows.
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Theorem 5.3. The competitive ratio for the on-line algorithm MSH3 for MSP3 is 2.

Proof of Theorem 5.3: Let n be the schedule obtained by algorithm MSH3. The
processing part can minimize the completion time which implies Cyuu2(n) = Chuaz(0pt).
The proof has two parts for the two different cases of the algorithm.

Case 1: T > (14 0)D. Suppose 7 is the last delivery time before p,,..(n) when there
is an unfull batch. Note that if there is no such 7, let 7 = 0. In this case, all the jobs
completed after 7 are released after 7, which means 7 < C),q,(0opt). Meanwhile, for every
delivery time between 7 and p.q.(n), there is either no batch or there is a full batch.
Let h be the number of full batches. At last, there will be a possible unfull batch at
Pmaz(n). Therefore, there will be more than hC' jobs released after 7. In opt, there are
at least h + 1 batches after 7, that is, Dy,.(opt) > maz{r + (h + 1)T, Cpnax(opt) + T}
and T'C(opt) > (h + 1)D. For n, the worst case is that all these jobs are delivered
after Ciuaz(n): Dimaz(n) < maz{t + T, Craz(n)} + (R + 1T < Cpiau(n) + (h 4+ 2)T and
TC(n) <D+ (h+1)D

Zm) _ _ Cowm)+(h+2)T+ 7D+ (h+1)D
Z(opt) — max{T + (h+ )T, Cpaz(opt) + T} + (b + 1)D
(h+1)T+ZD

<1 <2
=i max{t + (h+1)T, C’mam(opt) +T}y+ (h+1)D —

(5.7)

Case 2: T < (1 +6)D. The same 7 and h with Case 1 are defined. As such, there
iS Dz (opt) > maz{t + (h + 1)T, Cpraz(opt) + T}, TC(opt) > (h 4+ 1)D, Dypar(n) <

Crnaz(n) + (h +1)y/D(T + D) + T and TC(n) < \/ﬁp + (h+1)D.

Crnaz(n D/D(T+D)+T+ —-—D+ (h+1)D

49) N

Z(opt) — maa:{T + (h+ DT, Cpax(opt) + T} - (h +1)D (5.8)
. (h+1)y/DIT + D) + —2—=D LD
- maz{7T + (h+ )T, Cproz(opt) + D} + (h+1)D — T+ D
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At last, it needs to show the ratio of the algorithm can achieve 2 for the following instance.
At time 0, there is a job with NT preparation time released, and at time € there are NC
jobs with 0 processing time released, where N is a sufficient large integer and € is a very

small number. Z(n) = (2N +1)T + (N + 1)D while Z(opt) = e+ (N +1)T + (N + 1)D.

As e and D gets infinitely small but N gets infinitely large, the ratio ZZ(S;%) will tend to 2.

O

5.4 Algorithm for Problem MSP4

MSP4 has the following features: Jobs are released on-line and delivered in ”direct” pat-
tern. The capacity of vehicles is C' and the number of vehicles is one. The same lower

bound of MSP3 can be applied directly.

Corollary 5.4. No on-line algorithm for MSP4 can have a competitive ratio less than

D vV D(T+D) . . .
maz{l + 6,1+ /775 = \/D(T+D)+T+D}, even if all processing times are 0.

Algorithm MSH4

Jobs are scheduled on the machines with the LPT-rule.

When T' > (1+60)D, at time (T, where [ > 1 is an integer, if the number of completed
jobs is not less than C or there is no uncompleted job, then there is a batch to deliver as
many completed jobs as possible.

When T' < (1 +6)D, at the time of I\/D(T + D), where [ > 1 is an integer, if the
number of completed jobs is not less than C' or there is no uncompleted job, then there is

a batch to deliver as many completed jobs as possible.

The on-line algorithm MSH4 for MSP4 mam{% + 0,% + TJrLB}—competitive, which is
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analyzed as follows.
Theorem 5.4. The on-line algorithm MSH4 for MSP4 is maxz{3+0, 3+ ﬂ%}—competitive.

Proof of Theorem 5.4: Let n be the schedule obtained by algorithm MSH4. The proof
has two parts for the two different cases of the algorithm.

Case 1: T'> (1 4+ 6)D. Suppose 7 is the last delivery time before p,q. (1) when there
is an unfull batch. Note that if there is no such 7, let 7 = 0. As such, all the jobs
completed after 7 are released after 7, which means 7 < 4. (0opt). Meanwhile, for every
deliver time between 7 and py..(7), there is either no batch or there is a full batch. Let
h be the number of these full batches. At last, there will be a possible unfull batch at
Pmaz(1). Therefore, there will be more than hC' jobs released after 7. In opt, there are
at least h + 1 batches after 7, that is, Dy,.(opt) > max{r + (h + 1)T, Cpnaz(opt) + T}
and TC(opt) > (h + 1)D. For n, the worst case is that all these jobs are delivered
after Craz(n): Dmaz(n) < maz{T + T, Crax(n)} + (h + 1)T < Crau(n) + (b + 2)T and

TC(n) < £D+ (h+1)D.

Z(n) Craz(n) + (K +2)T+ ZD + (h+1)D

n < T

Z(opt) — maz{t + (h+ 1T, Cpar(opt) + T} + (h + 1)D
%Cmax<0pt) - %7_ + (h + 2)T + %D —+ (h + 1)D

maz{r + (h+ 1)T, Cpnaz(opt) + T} + (h+ 1)D

%Cmam(opt) - %7— + (h + 1)T + %D
maz{T + (h+1)T, Cpnaz(opt) + T} + (h+ 1)D
(h+1)T+ 7D
maz{t + (h +1)T, Cpnaz(opt) + T} + (A +1)D

IN

(5.9)

IN

<;+

3 3
Z < —-+40.
2 _2+

Case 2: T'< (14 6)B. The same 7 and h with Case 1 are defined. As such, there is

Doz (opt) > max{t + (h + 1)T, Cpow + T}, TC(0pt) > (h+ 1)D, Dypar(n) < Crnaz(n) +
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20y Cmax(0) + (h+ 1)y/D(T + D) +T+\/7)D+(h+1)D

<
Z(opt) — max{7—|—(h+ DT, Crax(opt) + T} + (h+1)D
3Craz(opt) — 27+ (h+1)/D(T + D) +T+mD+(h+1)D

<
- mazx{T + (h+ 1)T, Crran(opt) + T} + (h+1)D (5.10)
. 5Cmaz(opt) — 57+ (h+1)y/D(T + D) + N
- mazx{7T + (h+ )T, Craz(opt) + T} + (h+1)D
5, (h+1) D(T+D)+—D(T+D) 3, 5
2 max{t+ (h+ 1T, Cpras(opt) + T} + (h+1)D ~ 2 T+ D
0

5.5 Algorithm for Problem MSP5

MSP5 has the following features: Jobs are released on-line and delivered in ”direct” pat-
tern. The capacity of vehicles is C' and the number of vehicles is enough. The lower bound

of MSP5 can be derived from single-machine case [Han, 2012].

Corollary 5.5. No on-line algorithm for MSP5 can have a competitive ratio less than

maxz{l+ 0,2 — £}, even if all processing times are 0.

Algorithm MSH5

Jobs are scheduled on the machines with the LPT-rule.

At time [D, where [ > 1 is an integer, if there is no uncompleted job, then there are
batches to deliver all completed jobs; otherwise there are only full bathes to deliver as

many completed jobs as possible.

The on-line algorithm MSH5 for MSP5 has a competitive ratio 2, which is analyzed as

follows.
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Theorem 5.5. The competitive ratio for the on-line algorithm MSH5 for MSP5 is 2.

Proof of Theorem 5.5: Let n be the schedule obtained by algorithm MSH5. Suppose
7 is the last delivery time before pq.(n) when there is no batch or not all batches are
full. Note that if there is no such 7, let 7 = 0. As such, all the jobs completed after
are released after 7, which means 7 < Cj4.(opt). Let h + 1 be the number of batches
for the delivery time after 7, where only one possible batch at pq.(n) is unfull and the
other h batches are all full. Meanwhile, suppose that there are a full batches and b unfull
batches at the delivery time no later than 7. As at every delivery time, there is at most
one unfull batch, bD < 7. Because the number of jobs is more than (a + h)C, there are
at least a + h +1 batches in opt. Dinaz(n) < Craz(n) + D +T,TC(n) = (a+b+h+1)D,

Dz (0pt) = Craa(opt) + T and TC(opt) > (a + h+ 1)D.

Zm) _ Craa(n)+D+T+(a+b+h+1)D
Z(opt) = Cpazl(opt) + T+ (a+h+1)D
2Chaz(opt) =27+ D+ T+ (a+b+h+1)D
- Crnaz(opt) + T+ (a+h+1)D
<1+ %Cmaa:(opt) - %T +D +bD
- Craz(opt) +T + (a+h+1)D
1 1
: 4D
<1+ 3Cmaa (OP1) + 57 + < 2.
Craz(opt) + T+ (a+h+1)D

(5.11)

At last, it needs to show that the ratio of the algorithm can achieve 2 for the following
instance. At time 0, there is a job with 0 processing time released, and the ratio of the
result of MSH5 to that of opt will achieve 2 when 7" tends to 0. This completes the proof

O
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5.6 Simulated Experiment for MSH5

In this section, a simulation is conducted to demonstrate the run-time and the performance

of the algorithm MSH5 in normal scenarios and illustrate how the algorithm is used in

practice. An instance can be defined by prescribing a set of the foregoing parameters (n,

p;, and r;, for j = 1,2,---  n, C'and D). The instances were generated by these randomly

generated parameters. The algorithm was implemented in the Matlab environment. The

parameters are thus determined based on the following assumptions:

(1)

(4)

(5)

(6)

The release of jobs follows the poisson distribution with the parameter A, i.e.; the
number of jobs released at some time r: n(r) ~ P()\) and the next release time is
r 4 r', where 1’ ~ U(0,\), A is two times of the mean value of the release intervals

for the customer i, and A ~ U(0,A) .

The job processing time follows the uniform distribution in the interval [0, b], i.e.,
p; ~ U(0,b) for j = 1,2,--- ,n, where b is two times of the mean value of the

processing time and b ~ U(0, B).

The number of jobs follows the uniform distribution in the set {1,2,--- N}, i.e,
Pr{n =h} = % for h=1,2,---, N where N is two times of the mean value of the

number of jobs .
The delivery cost D is a constant.
The number of machines is of three cases: m =2, m =5, and m = 8.

The capacity of vehicles is of three cases: C' =2, C' =5, and C = 8.
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(7) The unit cost of delivery is of three cases: D =5, D = 500, and D = 0.05.

By choosing different values for A, B, and N, instances are generated and scheduling is
then executed. In all cases, 100 instances are generated. Table 5.1 shows the results. Each
row of the table is the average of the results of the 100 instances. The columns in the table
are (1) the ratio of the algorithm value to the benchmark value, where benchmark value

is obtained by SA for off-line version of MSP5, (2) the run-time in seconds, respectively.

Table 5.1. Results of Algorithm MSH5

m|D|C MSH5 D | C MSH5 D | C MSH5

ratio time ratio time ratio time

5| 2| 1.12 | 0.00092 | 500 | 2 | 1.07 | 0.00027 | 0.05 | 2 | 1.0037 | 0.0029

2|55 ] 113 |0.00089 | 500 | 5 | 1.07 | 0.00025 | 0.05 | 5 | 1.0026 | 0.0023

5 | 8 | 1.13 | 0.00084 | 500 | 8 | 1.06 | 0.00027 | 0.05 | 8 | 1.0050 | 0.0028

5 | 2| 1.25 | 0.00086 | 500 | 2 | 1.14 | 0.00028 | 0.05 | 2 | 1.0053 | 0.0029

5|5 | 5| 1.27 | 0.00080 | 500 | 5 | 1.12 | 0.00026 | 0.05 | 5 | 1.0031 | 0.0023

5 | 8] 1.26 | 0.00079 | 500 | 8 | 1.15 | 0.00028 | 0.05 | 8 | 1.0067 | 0.0028

5 | 2| 1.31 | 0.00086 | 500 | 2 | 1.15 | 0.00031 | 0.05 | 2 | 1.0068 | 0.0032

8 | 5|5 ] 131 |0.00092 | 500 | 5 | 1.21 | 0.00027 | 0.05 | 5 | 1.0055 | 0.0028

5| 8 | 1.30 | 0.00073 | 500 | 8 | 1.14 | 0.00034 | 0.05 | 8 | 1.0052 | 0.0031

From Tableb.1, it is evident that the ratio columns of MSH5 never exceed 1.32 for all
different values of m, D and C', which exhibits the robustness of the algorithm and is also
consistent with the result of Theorem 5.5. Actually, the ratios of the algorithm are much
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better than the theoretical result, 2, which shows the excellent performance on the normal
instances. The run-time for MSH5 never exceeds 0.0035 seconds , so the efficiency of the
algorithms is very high. Furthermore, it can be inferred that the five algorithms MSH can
perform well for normal scenarios and are robust to the worst case owing to their similar

structure.

5.7 Concluding Remarks

In this chapter, five on-line problems (denoted by MSP1-MSP5) for multi-machines and
single-customer were proposed. The problems were of different processing patterns and
vehicles characteristics.Corresponding algorithms were developed for the problems and
a simulation for one of them was conducted. The algorithms are robust and efficient
according to competitive ratio analysis. In particular, the algorithms (MSH1 and MSH2)
for MSP1 and MSP2 can achieve optimal results in terms of the competitive ratio and
lower bound. For the other problems, the larger the parameter C', the better the result.
The simulation of MSH5 for MSP5 shows that the algorithm performs perform robustness
for worst instances and great for most normal instances, and possess efficiency even for
different values of m and C'. Owing to the similar structure of problems and algorithms,
one can conclude the five developed algorithms can perform well for normal scenarios and

are robust to the worst case.
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CHAPTER 6
ALGORITHMS FOR MULTI-MACHINES AND MULTI-CUSTOMERS PROBLEMS

In this chapter, the problems for multi-machines and multi-customers are considered and
corresponding algorithms are developed. As described in Section 3.3, eight problems
are defined in terms of different processing patterns, vehicles characteristics and delivery
patterns. For all these problems, the corresponding algorithms are developed and the

simulation experiment is presented.

6.1 Algorithm for Problem MMP1

MMP1 has the following features: Jobs are released off-line, processed in ”"pmtn” pattern
and delivered in "direct” pattern. The capacity of vehicles and the number of vehicles are

both enough.

Similar to the induction in subsection 4.1, it can be shown that MMP1 is equivalent with
the agent scheduling problem Pm|r;, pmtn| ) e The assumption that Tp; = 0 for all

t and D = 0 can also be applied.

When £ is a parameter, the classical scheduling problem Pm/|r;, pmtn|)_ C; is a special
case of MMP1. As Pm|r;,pmtn|)_ C; with fixed m is NP-hard [Du et al., 1990], MMP1
with fixed m is at least NP-hard. When both k and m are parameters, MMP1 is SNP-hard
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[Baptiste et al., 2007].

Corollary 6.1. When k is a parameter, MMP1 is a NP-hard problem. When both k and

m are parameters, MMP1 is a SNP-hard problem.

As there are multiple customers and multiple processors, jobs of each customer need to be

processed as soon as possible but the number of occupied machines is as few as possible.

For a jobs set U on m machines, if ppean(U) > pmaz(U), the minimum number of processors

>pj
Pmaz(U)

is m; otherwise, it is [ |. Based on this idea, the following algorithm is proposed.

Algorithm MMH1

The customers are re-indexed in an increasing order of Cpu.(JW, m,opt™”), where
opt™ is the optimal schedule for J® on m machines (If there is more than one customer
with the same Cpae(J @, m, opt™), their order is the original index order). When a new
job arrives or a machine is free, all the machines are re-assigned to the customers in terms
of the priority such that the jobs of each customer occupy the minimum number of free

machines.

6.2 Algorithm for Problem MMP2

MMP2 has the following features: Jobs are released on-line, processed in ”pmtn” pattern
and delivered in "direct” pattern. The capacity of vehicles and the number of vehicles are
both enough. Actually, MMP2 is the on-line version of MMP1. A lower bound of MMP2

can be derived directly from the lower bound of SMP2.
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Corollary 6.2. No on-line algorithm for MMP2 can have competitive ratio less than 2,

even all processing times being 0.

Algorithm MMH2

At the time t that a new job arrives, the customers are re-indexed in the increasing
order of Cyq0(T. <(Zt) ,m, optg), where optg is the optimal schedule for J. <(Zt) on m machines
(If there is more than one customer with the same Cj,q. (7. <(?, m, optg), their order is the
original index order). When a new job arrives or a machine is free, all the machines are
re-assigned to the customers in terms of the on-line priority such that the jobs of each
customer occupy the minimum number of free machines.

At the time of [D where [ > 1 and [ is integer, if there is no uncompleted job for

Customer 7, then there must be a batch to deliver all the completed jobs for Customer 1,

otherwise there is no operation for these jobs.

6.3 Algorithm for Problem MMP3

MMP3 has the following features: Jobs are released off-line and delivered in ”direct”

pattern. The capacity of vehicles and the number of vehicles are both enough.

Similarly, MMP3 is equivalent with the agent scheduling problem Pm/|r;| > Y. The
assumption that Ty, = 0 for all 2 and D = 0 can also be applied. As the preemption of

jobs processing is not allowed, MMP3 is at least SNP-hard.
Corollary 6.3. MMP3 is a SNP-hard problem.

LPT-rule can generate a great approximate algorithm for single customer case. When
there is more than one customer, processing the longest job may delay other customers’
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completion time. Therefore, there should be a period waiting time for long jobs. The

ready job for multiple machines case is defined as follows.

Definition 6.1. A job J]@ is called ready at timet if it has arrives (7"]@ < t), not completed

(CJ(-i) > t) and m%rlpy) <t

Algorithm MMH3
The customers are re-indexed in the increasing order of Cp,q, (T, m, n(Li)), where n(Li)
is the schedule generated by LPT-rule for J® on m machines (If there is more than one

customer with the same Cy,q.(J @, m, n(Li)), their order is the original index order). When

a machine is free, prepare the longest ready job of the customer with the highest priority.

6.4 Algorithm for Problem MMP4

MMP4 has the following features: Jobs are released on-line, and delivered in ”direct”
pattern. The capacity of vehicles and the number of vehicles are both enough. Actually,

MMP4 is the on-line version of MMP3. The same lower bound can be applied directly.

Corollary 6.4. No on-line algorithm for MMP4 can have competitive ratio less than 2,

even all processing times being 0.

Algorithm MMH4

At the time t that a new job arrives, the customers are re-indexed in the increasing
order of Ca.(J. <(22, m, 77(2 1), where 772 ;, is the schedule generated by LPT-rule for J. <(Zt)

(@) )

on m machines (If there is more than one customer with the same C0.(J. <(?, m,ne g,

their order is the original index order). When a machine is free, process the longest ready
job of the customer with the highest on-line priority.
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At the time of D where [ > 1 and [ is integer, if there is no uncompleted job for
Customer ¢, then there must be a batch to deliver all the completed jobs for Customer i,

otherwise there is no operation for these jobs.

6.5 Simulated Experiment for MMH without Routing

In this subsection, a simulation is conducted to demonstrate the run-time and the per-
formance of the above algorithms (MMH1-MMH4) in normal scenarios and illustrate how
the algorithms are used in practice. An instance can be defined by prescribing a set of
the foregoing parameters (n;, pg-i) and 7"]@ for j=1,2,--- n;, and D). The instances were
generated by stochastically choosing the parameters. The algorithm was implemented in

the Matlab environment. The parameters are thus determined based on the following

assumptions:

(1) The release of jobs for Customer i follows the poisson distribution with the parameter
Ai, i.e., the number of jobs released at some time r: n;(r) ~ P()\;) and the next
release time is r + ', where 1’ ~ U(0, \;), A; is two times of the mean value of the

release intervals for Customer i, and \; ~ U(0,A;) (i =1,2,--- , k).

(2) The job processing time for Customer ¢ follows the uniform distribution in the inter-

0

val [0,b], ie., p; U(0,b;) for j =1,2,--- ,n;, where b; is two times of the mean

value of the processing time for Customer ¢ and b; ~ U(0, B;) (i = 1,2,--- , k).

(3) The number of jobs for Customer i follows the uniform distribution in the set
{1,2,--- ,N;}, ie,, Pr{n; = h} = N% for h = 1,2,---, N; where N; is two times

of the mean value of the number of jobs for Customer ¢ (i = 1,2,--- , k).
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(4) The delivery cost D is a constant.
(5) The number of customers is of four cases: k =2, k =5, k = 10, and k = 20.
(6) The number of machines is of three cases: m =2, m =5, and m = 8.

By choosing different values for A;, B;, and N;, instances are generated and scheduling is
then executed. In all cases, 100 instances are generated. Table 6.1 shows the result for the
case k = 2. Each row of the table is the average of the results of the 100 instances. The
algorithm columns of the table are (1) the ratio of the algorithm value to the benchmark
value (BV), (2) the run-time in seconds, respectively. The benchmark value is computed
as follows: For every instance I of MMP1, the corresponding instance I of SMP1 is
constructed, where ﬁgi) = %pgi) and all the other parameters are the same. Notice that
the off-line optimal value of I is a lower bound of that of I. The benchmark value is the
result of SMH1 for I. As the benchmark value is the lower bound of the off-line optimal

value of MMP1-MMP4, the ratios of the results of MMHI1-MMH4 to their corresponding

optimal result (which are not known) are better.

For the off-line algorithm MMH1 and MMHS3, the ratio is very close to 1, which means
that the algorithms can construct a great solution. For the on-line algorithms MMH2 and
MMH4 the ratio never exceeds 2. Actually, for most cases, the ratios of the two algorithms
are not greater than 1.65, which shows the excellent performance on the normal instances.
The run-time for all the algorithms (MMH1-MMH4) are very short, so the efficiency of

the algorithms is very high when £ = 2.
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Table 6.1. Results of Algorithms MMH1-MMH4 for k = 2

BV MMH1 MMH?2 MMH3 MMH4

ratio | time | ratio | time | ratio | time | ratio | time
61.34 | 1.01 | 0.0025 | 1.39 | 0.011 | 1.01 | 0.0026 | 1.38 | 0.0071
63.36 | 1.01 | 0.0026 | 1.10 | 0.011 | 1.02 | 0.0025 | 1.10 | 0.0072
57.92 | 1.00 | 0.0024 | 1.99 | 0.0095 | 1.00 | 0.0024 | 1.99 | 0.0065
77.52 | 1.01 | 0.0022 | 1.26 | 0.0079 | 1.01 | 0.0027 | 1.26 | 0.0061
50.83 | 1.00 | 0.0032 | 1.80 | 0.015 | 1.00 | 0.0035 | 1.80 | 0.017
913.49 | 1.00 | 0.0012 | 1.01 | 0.0022 | 1.03 | 0.0029 | 1.04 | 0.0038
56.82 | 1.04 | 0.0035 | 1.52 | 0.015 | 1.01 | 0.0032 | 1.59 | 0.0094
54.27 | 1.04 | 0.0032 | 1.14 | 0.013 | 1.02 | 0.0029 | 1.13 | 0.0087
53.97 | 1.00 | 0.0030 | 1.99 | 0.013 | 1.00 | 0.0029 | 1.99 | 0.0089
65.38 | 1.03 | 0.0028 | 1.36 | 0.011 | 1.01 | 0.0031 | 1.40 | 0.0079
47.31 | 1.00 | 0.0032 | 1.79 | 0.015 | 1.00 | 0.0037 | 1.79 | 0.022
426.49 | 1.04 | 0.0012 | 1.06 | 0.0019 | 1.04 | 0.0028 | 1.06 | 0.0037
52.45 | 1.04 | 0.0033 | 1.52 | 0.014 | 1.02 | 0.0034 | 1.64 | 0.011
49.21 | 1.06 | 0.0030 | 1.16 | 0.011 | 1.02 | 0.0030 | 1.13 | 0.0090
54.45 | 1.00 | 0.0032 | 1.99 | 0.015 | 1.00 | 0.0033 | 1.99 | 0.011
57.51 | 1.05 | 0.0026 | 1.42 | 0.0096 | 1.01 | 0.0031 | 1.50 | 0.0081
51.10 | 1.00 | 0.0033 | 1.81 | 0.016 | 1.00 | 0.0046 | 1.81 | 0.030
298.40 | 1.07 | 0.0011 | 1.10 | 0.0018 | 1.01 | 0.0028 | 1.04 | 0.0038
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Table 6.2. Results of Algorithms MMH1-MMH4 for k =5

BV MMH1 MMH2 MMH3 MMH4

ratio | time | ratio | time | ratio | time | ratio | time
245.82 | 1.02 | 0.0058 | 1.25 | 0.046 | 1.03 | 0.0059 | 1.23 | 0.027
249.00 | 1.02 | 0.0059 | 1.13 | 0.048 | 1.04 | 0.0060 | 1.14 | 0.027
257.20 | 1.00 | 0.0072 | 1.98 | 0.059 | 1.00 | 0.0073 | 1.98 | 0.034
385.58 | 1.01 | 0.0055 | 1.15 | 0.037 | 1.03 | 0.0067 | 1.15 | 0.025
126.35 | 1.00 | 0.0085 | 1.80 | 0.078 | 1.00 | 0.011 | 1.80 | 0.084
3510.95 | 1.00 | 0.0027 | 1.01 | 0.0076 | 1.02 | 0.0062 | 1.03 | 0.011
147.56 | 1.04 | 0.0080 | 1.40 | 0.055 | 1.04 | 0.0063 | 1.39 | 0.031
151.81 | 1.05 | 0.0086 | 1.16 | 0.059 | 1.04 | 0.0067 | 1.15 | 0.033
158.02 | 1.00 | 0.0098 | 1.99 | 0.072 | 1.00 | 0.0077 | 1.99 | 0.039
192.02 | 1.04 | 0.0078 | 1.31 | 0.045 | 1.04 | 0.0074 | 1.30 | 0.030
126.12 | 1.00 | 0.0086 | 1.81 | 0.079 | 1.00 | 0.012 | 1.81 | 0.12
1539.13 | 1.02 | 0.0032 | 1.05 | 0.0088 | 1.06 | 0.0074 | 1.08 | 0.014
139.77 | 1.05 | 0.0096 | 1.44 | 0.068 | 1.02 | 0.0073 | 1.50 | 0.040
153.41 | 1.06 | 0.012 | 1.15 | 0.088 | 1.03 | 0.0089 | 1.14 | 0.050
14474 | 1.00 | 0.012 | 1.99 | 0.088 | 1.00 | 0.0087 | 1.99 | 0.049
165.27 | 1.06 | 0.0089 | 1.37 | 0.052 | 1.04 | 0.0079 | 1.36 | 0.034
129.53 | 1.00 | 0.0088 | 1.81 | 0.083 | 1.00 | 0.014 | 1.81 | 0.16
979.53 | 1.06 | 0.0033 | 1.09 | 0.0093 | 1.07 | 0.0078 | 1.10 | 0.014
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Table 6.3. Results of Algorithms MMH1-MMH4 for k& = 10

BV MMH1 MMH2 MMH3 MMH4

ratio | time | ratio | time | ratio | time | ratio | time
720.73 | 1.08 | 0.012 | 1.23 | 0.14 | 1.09 | 0.015 | 1.23 | 0.097
719.86 | 1.07 | 0.011 | 1.16 | 0.12 | 1.08 | 0.013 | 1.17 | 0.084
765.35 | 1.00 | 0.0097 | 1.97 | 0.12 | 1.00 | 0.013 | 1.97 | 0.082
1300.70 | 1.03 | 0.0082 | 1.11 | 0.081 | 1.04 | 0.012 | 1.12 | 0.060
254.63 | 1.00 | 0.017 | 1.81 | 0.28 | 1.00 | 0.027 | 1.81 | 0.28
10441.31 | 1.00 | 0.0056 | 1.01 | 0.026 | 1.01 | 0.013 | 1.02 | 0.030
396.63 | 1.08 | 0.014 | 1.37 | 0.14 | 1.08 | 0.015| 1.36 | 0.11
377.89 | 1.08 | 0.016 | 1.25 | 0.16 | 1.09 | 0.017 | 1.25 | 0.12
371.93 | 1.00 | 0.013 | 1.99 | 0.12 | 1.00 | 0.013 | 1.99 | 0.093
097.20 | 1.08 | 0.0099 | 1.28 | 0.083 | 1.09 | 0.013 | 1.28 | 0.074
250.61 1.00 | 0.017 | 1.80 | 0.27 | 1.00 | 0.029 | 1.80 | 0.38
4424.79 | 1.03 | 0.0057 | 1.05 | 0.025 | 1.05 | 0.013 | 1.07 | 0.032
309.57 | 1.05 | 0.019 | 1.41 | 0.17 | 1.04 | 0.016 | 1.40 | 0.13
308.10 | 1.06 | 0.019 | 1.20 | 0.17 | 1.04 | 0.016 | 1.19 | 0.13
310.21 1.00 | 0.017 | 1.99 | 0.16 | 1.00 | 0.015 | 1.99 | 0.12
423.24 | 1.08 | 0.012 | 1.35 | 0.099 | 1.08 | 0.014 | 1.35 | 0.084
251.29 | 1.00 | 0.019 | 1.82 | 0.30 | 1.00 | 0.034 | 1.82 | 0.56
3009.72 | 1.06 | 0.0068 | 1.09 | 0.029 | 1.07 | 0.015 | 1.09 | 0.039
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Table 6.4. Results of Algorithms MMH1-MMH4 for k& = 20

BV MMH1 MMH2 MMH3 MMH4

ratio | time | ratio | time | ratio | time | ratio | time

2705.00 | 1.09 | 0.021 | 1.16 | 0.44 | 1.09 | 0.026 | 1.16 | 0.29
2705.00 | 1.09 | 0.021 | 1.14 | 0.45 | 1.10 | 0.026 | 1.14 | 0.29
2705.00 | 1.00 | 0.020 | 1.95 | 0.42 | 1.00 | 0.025 | 1.95 | 0.28
414252 | 1.04 | 0.022 | 1.09 | 0.41 | 1.05 | 0.033 | 1.09 | 0.29
499.76 | 1.00 | 0.039 | 1.81 1.1 1.00 | 0.081 | 1.81 1.0
38872.40 | 1.01 | 0.011 | 1.01 | 0.085 | 1.01 | 0.025 | 1.01 | 0.079
1169.60 | 1.18 | 0.024 | 1.36 | 0.43 | 1.18 | 0.028 | 1.35 | 0.35
1169.60 | 1.19 | 0.024 | 1.31 | 0.44 | 1.19 | 0.029 | 1.31 | 0.36
1169.60 | 1.00 | 0.028 | 1.98 | 0.49 | 1.00 | 0.032 | 1.98 | 0.40
1666.90 | 1.16 | 0.021 | 1.29 | 0.30 | 1.16 | 0.029 | 1.28 | 0.27
511.32 | 1.00 | 0.040 | 1.82 | 1.1 1.00 | 0.088 | 1.82 | 1.5
16047.53 | 1.03 | 0.013 | 1.05 | 0.095 | 1.04 | 0.029 | 1.05 | 0.10
800.21 1.11 | 0.031 | 1.39 | 0.47 | 1.11 | 0.032 | 1.38 | 0.45
800.21 1.13 1 0.032 | 1.30 | 0.49 | 1.13 | 0.034 | 1.30 | 0.47
800.21 1.00 | 0.042 | 1.98 | 0.63 | 1.00 | 0.043 | 1.98 | 0.62
1111.40 | 1.14 ] 0.023 | 1.35 | 0.31 | 1.14 | 0.030 | 1.35 | 0.31
524.49 | 1.00 | 0.041 | 1.82 | 1.1 1.00 | 0.094 | 1.82 | 2.0
10214.94 | 1.07 | 0.015 | 1.10 | 0.11 | 1.08 | 0.031 | 1.10 | 0.12
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Tables 6.2-6.4 give the results with £ = 5, k = 10 and k = 20, respectively. The perfor-
mance of the results support the foregoing conclusive discussions. For £ = 10 and k = 20,
the benchmark value is computed by SA_SMHI1 for I’. By examining the run-time results
of MMH1-MMH4, the algorithms tend to have a polynomial time complexity. This means

that the algorithms can well be scaled to a much larger problem.

6.6 Algorithm for Problem MMP5

MMP?5 has the following features: Jobs are released off-line, processed in ”pmtn” pattern
and delivered in "routing” pattern. The capacity of vehicles and the number of vehicles

are both enough.

When the number of aid sites k is a parameter, the delivery part is SNP-hard, which

implies the problem is at least SNP hard.
Corollary 6.5. SMP5 is a SNP-hard problem.

Property 4.1 and 4.2 can still be applied for MMP5, and the jobs of any two customers in
different subsets of a weak partition cannot be in the same batch. An algorithm combining

SMH5 and MMHI1 is applied for this problem.

Algorithm MMH5

For every instance I of MMP5, the corresponding instance I of SMP5 is constructed,

where ﬁy) = W%py) and all the other parameters are the same. Then the algorithm SMH5

is applied to I to generate the schedule 7.

The customers are re-indexed in the increasing order of C&%z(ﬁ) (If there is more than
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one customer with the same ngx(ﬁ), their order is the original index order). When a new
job arrives or a machine is free, all the machines are re-assigned to the machines in terms
of the priority such that the jobs of each customer occupy the minimum number of free
machines.

The batch delivery is the same with 7.

6.7 Algorithm for Problem MMP6

SMP6 has the following features: Jobs are released on-line, processed in ”pmtn” pattern
and delivered in "routing” pattern. The capacity of vehicles and the number of vehicles
are both enough. Actually, MMPG6 is the on-line version of MMP5. The same lower bound

can be applied to this on-line problem.

Corollary 6.6. No on-line algorithm for MMP6 can have competitive ratio less than 2,

even all processing times being 0.

An algorithm combining SMH6 and MMH2 is applied for this problem.

Algorithm MMHG6
At the time t that a new job arrives, the customers are re-indexed in the increasing

(4)

order of Can (T2 ® ®

,m,opt;), where opt., is the optimal schedule for J. <(Zt) on m machines
(If there is more than one customer with the same j<(it), their order is the original index
order). When a new job arrives or a machine is free, all the machines are re-assigned to
the customers in terms of the on-line priority such that the jobs of each customer occupy
the minimum number of free machines.

Set I, =0for¢g=1,2,---,0. At every time of —L_D, where [ > 1 and [ is integer, if

|SKq|
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there are s, customers in SK, with completed jobs but no uncompleted job, and [ — [, >

|SK,| — sq4, deliver all their jobs in a batch, let [, = [; otherwise no operation.

6.8 Algorithm for Problem MMP7

MMP7T has the following features: Jobs are released off-line and delivered in "routing”

pattern. The capacity of vehicles and the number of vehicles are both enough.

For MMP7, both the preparation part and the delivery part are strongly NP-hard, respec-

tively, which implies MMP7 is at least strongly NP hard.
Corollary 6.7. MMP?7 is a SNP-hard problem.

Similar with MMP5, an algorithm combining SMH7 and MMH3 is applied for this problem.

Algorithm MMH?7

For every instance I of MMP7, the corresponding instance I of SMP5 is constructed,
where ﬁy) = %py) and all the other parameters are the same. Then the algorithm SMH5
is applied to I to generate the schedule 7.

The customers are re-indexed in the increasing order of C’T(ﬁ?m('r_]) (If there is more than
one customer with the same C’T(,%w(ﬁ), their order is the original index order). When a

machine free, process the longest ready job of the customer with the highest priority.

The batch delivery is the same with 7.
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6.9 Algorithm for Problem MMPS8

SMP6 has the following features: Jobs are released on-line and delivered in "routing”
pattern. The capacity of vehicles and the number of vehicles are both enough. Actually,
MMPS8 is the on-line version of MMP7. The same lower bound can be applied to this

on-line problem.

Corollary 6.8. No on-line algorithm for MMP6 can have competitive ratio less than 2,

even all processing times being 0.

An algorithm combining SMH8 and MMH4 is applied for this problem.

Algorithm MMHS

At the time t that a new job arrives, the customers are re-indexed in the increasing
order of Cz( <(1t) ,m, O'(<,)5 1), where opt +.1, 1s the schedule generated by LPT-rule for T Y
on m machines (If there is more than one customer with the same C’max(j<t , M, o <2 L),
their order is the original index order). When a machine is free, process the longest ready
job of the customer with the highest on-line priority.

Set [, =0 for ¢g=1,2,--- 0. At every time of —D, where [ > 1 and [ is integer, if

\SK \

there are s, customers in SK, with completed jobs but no uncompleted job, and I — 1, >

|SK,| — sq, deliver all their jobs in a batch, let [, = [; otherwise no operation.

6.10 Simulated Experiment for MMH with Routing

In this section, a simulation is conducted to demonstrate the run-time and the perfor-

mance of the above algorithms (MMH5-MMHS) in normal scenarios and illustrate how
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the algorithms are used in practice. An instance can be defined by prescribing a set of the

foregoing parameters (n;, p(i), and Tj(-i), forj=1,2,--- n;, Ty fori,l =1,2,---  k,and D).

J

The instances were generated by these randomly generated parameters. The algorithm

was implemented in the Matlab environment. The parameters are thus determined based

on the following assumptions:

(1)

()

(6)

(7)

The release of jobs for Customer ¢ follows the poisson distribution with the parameter
Ai, i.e., the number of jobs released at some time r: n;(r) ~ P()\;) and the next
release time is r + 7/, where ' ~ U(0, \;), A; is two times of the mean value of the

release intervals for Customer 4, and \; ~ U(0,A;) (i =1,2,--- | k).

The job processing time for Customer ¢ follows the uniform distribution in the inter-
val [0,b;], i.e., p§i) ~ U(0,b;) for j = 1,2,--- ,n;, where b; is two times of the mean

value of the processing time for Customer ¢ and b; ~ U(0, B;) (i = 1,2,--- , k).

The number of jobs for Customer ¢ follows the uniform distribution in the set
{1,2,--- ,N;}, ie., Pr{n;, = h} = N% for h = 1,2,--- , N; where N; is two times

of the mean value of the number of jobs for Customer ¢ (i = 1,2,--- , k).

The positions of the manufacturer and the customers are randomly located in an
square area with side length L, and the transportation network can be directly

determined by the Euclidean distance.
The delivery cost D is a constant.
The number of customers is of four cases: k =2, k =5, k =10, and k£ = 20.

The number of machines is of three cases: m =2, m =5, and m = 8.
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By choosing different values for A;, B;, IV;, and L, instances are generated and scheduling
is then executed. In all cases, 100 instances are generated. Table 6.5 shows the result for
the case k = 2. Each row of the table is the average of the results of the 100 instances. The
algorithm columns of the table are (1) the ratio of the algorithm value to the benchmark
value (BV), (2) the run-time in seconds, respectively. The benchmark value is computed
as follows: For every instance I of MMPS5, the corresponding instance I of SMP5 is

g-i) = %pg-i) and all the other parameters are the same. Notice that

constructed, where p
the off-line optimal value of I is a lower bound of that of I. The benchmark value is the
result of SMH5 for 1. Although SMH5 may not find the global optimal solution for I, it

will be a good reference.

For the off-line algorithm MMH5 and MMH?7, the ratio is very close to 1, which means
that the algorithms can construct a great solution. For the on-line algorithms MMHG6 and
MMHS the ratio never exceeds 2. Actually, for most cases, the ratios of the two algorithms
are not greater than 1.6, which shows the excellent performance on the normal instances.
The run-time for all the algorithms (MMH5-MMHS) are very short, so the efficiency of

the algorithms is very high when £ = 2.
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Table 6.5. Results of Algorithms MMH5-MMHS for k£ = 2

m | BV MMH5 MMHG6 MMHT7 MMHS

ratio | time | ratio | time | ratio | time | ratio | time

219.04 | 1.00 | 0.03 | 1.52 | 0.033 | 1.00 | 0.030 | 1.47 | 0.058

2 | 112,65 | 1.00 | 0.022 | 1.45 | 0.016 | 1.00 | 0.023 | 1.36 | 0.024

155.63 | 1.01 | 0.017 | 1.21 | 0.002 | 1.01 | 0.017 | 1.34 | 0.0018

127.13 | 1.00 | 0.022 | 1.14 | 0.017 | 1.00 | 0.023 | 1.38 | 0.04

5 | 116.98 | 1.00 | 0.032 | 1.57 | 0.029 | 1.00 | 0.033 | 1.48 | 0.048

128.50 | 1.00 | 0.022 | 1.19 | 0.0064 | 1.00 | 0.024 | 1.34 | 0.012

123.94 | 1.00 | 0.022 | 1.22 | 0.014 | 1.00 | 0.023 | 1.55 | 0.027

8 | 97.66 | 1.00 | 0.021 | 1.45 | 0.011 | 1.00 | 0.022 | 1.51 | 0.023

221.00 | 1.01 | 0.026 | 1.29 | 0.027 | 1.00 | 0.026 | 1.57 | 0.044

Tables 6.6-6.8 give the results with £ = 5, £ = 10 and k = 20, respectively. The per-
formance of the results support the foregoing conclusive discussions. By examining the
run-time of MMH6 and MMHS, the algorithms tend to have a polynomial time complexity.
This means that the algorithms can well be scaled to a much larger problem. For MMH5
and MMH7, the run-time increases much more rapidly as k£ gets larger. The reason is that
both the two algorithms have called GAs. However, the run-time for these two algorithms

are still acceptable even for k = 20.
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Table 6.6. Results of Algorithms MMH5-MMHS for k£ =5

BV

MMHS5

MMHG6

MMHT7

MMHS

ratio

time

ratio

time

ratio

time

ratio

time

412.45

1.00

0.56

1.30

0.100

1.00

0.56

1.30

0.13

244.43

1.00

0.28

1.33

0.037

1.00

0.28

1.32

0.046

723.22

1.00

0.37

1.09

0.032

1.00

0.37

1.13

0.027

376.35

1.00

0.38

1.31

0.064

1.00

0.39

1.34

0.11

312.85

1.00

0.46

1.45

0.082

1.00

0.46

1.38

0.14

421.43

1.02

0.33

1.09

0.029

1.00

0.33

1.28

0.034

459.11

1.00

0.35

1.15

0.055

1.00

0.35

1.35

0.14

292.36

1.00

0.49

1.40

0.084

1.00

0.49

1.39

0.17

377.35

1.03

0.46

1.34

0.052

1.03

0.45

1.44

0.07
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Table 6.7. Results of Algorithms MMH5-MMHS for k& = 10

BV MMHb5 MMHG6 MMH7 MMHS8

ratio | time | ratio | time | ratio | time | ratio | time
767.06 | 1.00 | 5.95 | 1.28 | 0.28 | 1.00 | 5.96 | 1.33 | 0.32
526.62 | 1.00 | 4.86 | 1.26 | 0.15 | 1.00 | 4.87 | 1.24 | 0.18
1676.16 | 1.00 | 6.27 | 1.09 | 0.11 | 1.01 | 6.28 | 1.14 | 0.072
776.52 | 1.00 | 4.34 | 1.13 | 0.16 | 1.00 | 4.35 | 1.21 | 0.29
657.52 | 1.00 | 7.16 | 1.40 | 0.38 | 1.00 | 7.18 | 1.35 | 0.57
1029.25 | 1.01 | 6.88 | 1.17 | 0.13 | 1.01 | 6.88 | 1.24 | 0.14
782.41 | 1.00 | 6.39 | 1.41 | 0.32 | 1.00 | 6.40 | 1.46 | 0.69
708.88 | 1.00 | 7.18 | 1.35 | 0.32 | 1.00 | 7.20 | 1.34 | 0.69
918.84 | 1.02 | 6.30 | 1.15 | 0.13 | 1.02 | 6.31 | 1.32 | 0.19
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Table 6.8. Results of Algorithms MMH5-MMHS for k£ = 20

m BV MMH5 MMHG6 MMH7 MMHS8
ratio | time | ratio | time | ratio | time | ratio | time

1681.43 | 1.00 | 108.27 | 1.24 | 1.15 | 1.00 | 108.31 | 1.27 | 1.17
21 929.37 | 1.00 | 136.07 | 1.41 | 1.32 | 1.00 | 136.12 | 1.41 | 1.25
4069.42 | 1.00 | 128.5 | 1.06 | 0.36 | 1.06 | 128.51 | 1.07 | 0.27
1514.7 | 1.00 | 136.4 | 1.22 | 1.42 | 1.00 | 136.46 | 1.33 | 1.99

5 | 1148.6 | 1.00 | 147.4 | 1.41 | 1.42 | 1.00 | 147.46 | 1.38 | 2.11
2409.18 | 1.01 | 82.86 | 1.08 | 0.20 | 1.08 | 82.87 | 1.12 | 0.23
1606.87 | 1.00 | 123.6 | 1.20 | 1.19 | 1.00 | 123.67 | 1.33 | 2.28
8 | 1311.11 | 1.00 | 175.77 | 1.40 | 1.85 | 1.00 | 175.84 | 1.39 | 3.22
211744 | 1.01 | 84.22 | 1.10 | 0.36 | 1.10 | 84.22 | 1.23 | 0.41

In this chapter, eight problems (denoted by MMP1-MMPS8) for multi-machines and multi-
customers were proposed. These problems were of different release environment, prepa-
ration patterns and delivery patterns. The algorithms (denoted by MMH1-MMHS) were
modified from corresponding SMH algorithms by combining techniques of parallel-machine
scheduling. A simulation study was conducted for all the algorithms. From the simulation

study, all algorithms perform robustness for worst instances and great for most normal

6.11 Concluding Remarks

instances, and possess efficiency even for different values of m and k.
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CHAPTER 7
ROBUSTNESS AND RESILIENCE OF ALGORITHMS

7.1 Introduction

In this chapter, the robustness and the resilience of algorithms are discussed. In the
assessment of algorithms, the traditional approach is based on the complexity (off-line
problem) and competitive ratio (on-line problem). There are then two scenarios for al-
gorithms: normal and worst. Accordingly, there is the measure of the algorithm in the
normal scenario and worst scenario by the complexity (off-line problem) and competitive
ratio (on-line problem). Such traditional measures are found not enough to account for
some phenomena relevant to the performance of the algorithm, particularly (1) noises
on the parameters of the problems and (2) change in the structure of the parameters.
These two are called robustness and resilience, respectively, borrowed from the systems
theory [Zhang and Lin, 2010]. In this thesis, a qualitative definition of the robustness
and resilience for algorithms (scheduling algorithms in particular) is proposed. Then, the
validation of the proposed definition with the algorithms developed in the thesis, in the
previous chapters, is attempted. It is noted that validation is just at the qualitative level,
namely, the quantitative part of the measure is not in the scope of this thesis, though in

the last chapter, there is a discussion on the quantitative part of the measure of robustness

207



and resilience for future work.

7.2 Definition of Robustness

There seems to be a gap in definition of the robustness between applications and theories
of algorithms in the context of production scheduling. The robustness of the scheduling
algorithm refers to the worst case performance of an algorithm, while in application sys-
tems or engineering systems, the robustness of a system refers to the sensitivity of the
system performance to disturbances or noises. The worst scenario performance does not
cover the sensitivity issue or robustness of an application system. In the following, the

robustness in engineering systems is extended for algorithms.

Let A be an algorithm for problem P. Given an instance I of P, let s(.A,I) be the
solution of A and ob(s(A,I),I) be the corresponding objective value. When there are
disturbances, the information is uncertain and there is deviation of the parameter values
in I. Let I" represents a corresponding instance of I under uncertainty. Therefore, the
objective value becomes 0b(s(.A, I), I*), which is the solution s(.A, I') for the instance I".
If A is implemented for the instance I*, the objective value is ob(s(A, I*),I"). In this
sense, the robustness of algorithm A can be reflected by comparing ob(s(A, I), I"*) with

ob(s(A, I"), I").

7.3 Definition of Resilience

In engineering systems, the resilience of a system refers to the persistence of the system

performance to disruptions. The persistence issue or resilience of an algorithm has never
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been considered in literature. In the following, the resilience in engineering systems is

extended for algorithms.

Let A be an algorithm for problem P. Given an instance I of P, let s(\A, I) be the solution
of A and ob(s(A, I),I) be the corresponding objective value. When there are disruptions,
the structure of I may be totally changed or broken. Let I” be a corresponding instance
of I under disruptions. Unlike the robustness case, the original solution s(.A, I) may not
be feasible and then the algorithm 4 needs to be re-implemented, which generates the
solution s(A, I”) and the objective value ob(s(A, I?),IP). In this sense, the resilience

of algorithm A can be reflected by comparing ob(s(A, I?), I”) with the original value

ob(s(A,I),1).

7.4 Robustness of Algorithms

In the following, a simulation is presented to show the sense of the robustness of algorithms
SMH4 and SMHS8. The two algorithms are for on-line problems. The mechanism of
uncertainty can be constructed as follows: It assumes that at the release time ry) the

job J ](i) arrives but the information of the processing time p(i) may not be true because of

J

uncertainty. Indeed, the true value ﬁy) will not be known until the job is completed. In the

simulation, the uniform distribution is used to describe the uncertainty of the processing
(i)].

time: ﬁy) ~ U[%py), %pj

In the simulated experiment, the same assumptions and cases (Section 4.6 and 4.11) for
generating instances are applied. The running of the two on-line algorithms is like this:
at time t, the decisions are made based on the jobs information (r(-i), ﬁy)) if CJ(-i) <t and

J
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0 0y if 1O )
(r;”p;’) if r;? <t but CF >t

Table 7.1 shows the results of SMH4 for different values of k. Each row of the table is
the average of the results of the 100 instances. The algorithm columns of the table are
(1) the ratio of the algorithm value to the benchmark value, (2) the run-time in seconds,
respectively. The benchmark value is the objective value of SMH1 (SA_SMH1), which is

the case that all the true information is known beforehand.

Comparing with the results in Tables 4.1-4.5, one can conclude the algorithm SMH4
can still hold the same performance under the uncertainty, which implies the excellent

robustness of SMH4.

Table 7.2 shows the results of SMHS for different values of k£ and different cases. Each row
of the table is the average of the results of the 100 instances. The algorithm columns of
the table are (1) the ratio of the algorithm value to the benchmark value, (2) the run-time
in seconds, respectively. The benchmark value is the objective value of SMH5, which is

the case that all the true information is known beforehand.
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Table 7.1. The Results of SMH4 under Uncertainty

k SMH4 k SMH4 k SMH4
ratio | time ratio | time ratio | time
1.48 | 0.0030 1.31 | 0.0047 1.29 | 0.010
1.12 | 0.0029 1.11 | 0.0050 1.13 | 0.010
1.98 | 0.0029 1.97 | 0.0053 1.95 | 0.010

2| 143 |0.0034 | 3 | 1.31 | 0.0053 | 5 | 1.24 | 0.012

1.61 | 0.0023 1.57 | 0.0045 1.51 | 0.012
1.09 | 0.0033 1.10 | 0.0058 1.15 | 0.013
1.28 | 0.030 1.27 | 0.055 1.34 | 0.094
1.18 | 0.028 1.22 | 0.051 1.31 | 0.099
1.94 | 0.028 1.94 | 0.046 1.90 | 0.099

81 1.23 | 0.029 | 10 | 1.25 | 0.050 | 20 | 1.29 | 0.098

1.51 | 0.027 1.51 | 0.048 1.47 1 0.083

1.21 | 0.026 1.21 | 0.046 1.27 | 0.096

Comparing with the results in Table 4.9, the robustness of SMHS8 under the uncertainty

can also be shown.
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Table 7.2. The Results of SMH8 under Uncertainty

k Case SMHS k Case SMHS
ratio | time ratio | time
Case 1| 1.37 | 0.0174 Case 1 | 1.33 | 0.056

2 | Case2 | 1.37 | 0.013 | 5 | Case 2 | 1.37 | 0.053

Case 3 | 1.12 | 0.0096 Case 3 | 1.14 | 0.040

Case 1| 1.30 0.23 Case 1| 1.23 | 0.62

10 | Case 2 | 1.37 | 0.17 |20 | Case 2 | 1.36 | 0.51

Case 3 | 1.20 0.14 Case 3| 1.35 | 0.55

7.5 Resilience of Algorithms

In the following, a simulated experiment is conducted to illustrate the sense of the resilience
of algorithm SMH7 under disruptions. With respect to the transportation network 7" in
normal case, the broken transportation network 72 in disruption case is constructed as
follows: If the road from the place i’ to the place I’ is broken, TP = oo; otherwise,
TP = Ty. For other parameters, the same assumptions (Section 4.11) for generating
instances hold to the experiment. The performance of SMH7 under T and T is simulated
for the roads disruption case (no more than k pairs (i,[) are broken). Figures 7.1-7.3 show
the result of the algorithm for three values of k (k = 5,10,20) under the case that the
(1)

values of the processing part (T](-i) and p;’), the unit delivery cost (D), and the values of

transportation system (7}) are almost the same.
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Figure 7.3. The results of SMH7 under normal and disruption case with k = 20

From the above three figures, one can conclude that although the initial value of the
disruption case is not good enough, the converged value has displayed a great improvement.
The reason is that the weak partition under the transportation matrix 7" is still valid for
TB. To prove this, construct a matrix M = (M, )(k+1)x (k+1) such that M; is the length
of the shortest path between i and [ in TB. It is clear that the matrix M satisfies that
My < My, + My, and My > T;;. Therefore, replace T' by M in the proof of Theorem 4.9,
which implies the validity of the property for T”. Hence, one can conclude that the
algorithm SMH?7 is resilient for the roads disruption case.
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7.6 Concluding Remarks

In this chapter, the simulations were conducted to demonstrate the robustness and the
resilience of the algorithms. From the simulation, one can conclude that algorithms SMH4
and SMHS are robust under the uncertainty while algorithm SMHT is resilient under the
disruption. The conclusions are applicable to the other algorithms because of the similar
structure of the problems and algorithms in this thesis. Therefore, all the algorithms
developed in this thesis possess a good degree of the robustness and resilience. It is noted
that the quantitative part of the robustness and resilience for algorithms has not been
given in this chapter. In the last chapter of this thesis, the possible definition of the

quantitative part of the robustness and resilience will be given as a future work.
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CHAPTER 8
CASE STUDY: MEDICAL RESOURCES ALLOCATION

In this chapter, a case study is presented, which has the two purposes: (1) to illustrate how
the algorithms developed can be applied to real world problems and (2) to demonstrate the
effectiveness of the algorithms. The case is about applying medical resources allocation in
emergency management (EM). In the following, the concept of EM is first introduced along
with the related work in literature. Note that the problem of medical resources allocation
is in itself very important in emergency management and there are quite an amount of
studies on this topic from a perspective other than supply chain scheduling. Later, supply
chain scheduling is applied to model the medical resources allocation problem based on
several assumptions into a supply chain scheduling problem and the problem is then solved

by the algorithms as developed in thesis and described in the previous chapters.

8.1 Emergency Management

The emergency events can be disasters of nature or human, such as earthquake, fire, flood,
traffic accident and so on (see Figure 8.1). They may also be acute infectious diseases, such
as Severe Acute Respiratory Syndrome (SARS), influenza A (HIN1) virus, Ebola virus
disease (Ebola), and so on (see Figure 8.2). As it is impossible to completely eliminate

such emergency events, the focus is on how to help people and reduce losses after the
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occurrence of emergency events, which results in the research on EM.

For helping people in EM, the victims should be first evacuated from dangerous places
(affected area where an emergency event takes places) to safe places (temporary aid sites).
Further, the victims may be wounded or infected, which implies that medical resources
are required to cure them. However, the existing work in the field of EM only considered

the evacuation operations but little research is on the allocation of medical resources.

Figure 8.1. Great Disasters in Recent Years

(http://www.canadianbusiness.com/companies-and-industries /flooding /
http://www.boston.com/bigpicture/2010/11 /shanghai_apartment_fire.html
http://www.dailymail.co.uk/news/article-1365546 / Japan-earthquake-pictures-Devastation-rescue-
workers-fight-fires-search-survivors.html

http://o.canada.com/news/photos-50-80-car-accident-on-the-401/)
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After the wounded or infected victims have settled in temporary aid sites, they need the
medical resources which can be drugs, medical devices and medical staff. Although the
aid sites are safe, there are very limited medical resources to meet the demand. Therefore,

the nearby medical centers should supply the medical resources to them.

Pandemic (H1N1) 2009 Status as of 18 April 2010
Countries, territories and areas with lab confirmed cases and number of deaths as reported to WHO

°
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@ 51-100

@ 101 andmore -

Chinese Taipei has reported forty-one deaths associated with pandemic (H1N1) 2009.

The boundaries and names shown and the designations used on this map do notimply the expression of any opinion whatsoever Data Source: World Health Organization (@ World Health
on the part of the World Health Organization concening the lsgal staus of any country, tertiory,city of area of of ts authoils, Map Production: Public Health Infornaion %/ Organization
or concerning the delmitation o tsfroniers or boundaries. Dotte ies on maps represent approximate borde ines for which and Geographic Information Systems (GIS)

there may ot yet be full agreement. World Health Organization ©WHO 2010. Al ightsreserved

Map produced: 22 April 2010, 09:30 GMT
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Figure 8.2. Infectious Diseases in Recent Years
(http://www.lib.utexas.edu/maps/sars.html
http://reliefweb.int /map/world /world-pandemic-h1n1-2009-countries
-territories-and-areas-lab-confirmed-cases-and-number-11

http://www.un.org/apps/news/story.asp?NewsID=48668#.VR7Sf_nF_z0)

In the view of medical centers, they need to know the information of requirements before
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supply. When large areas are affected by the disaster (earthquake, flood, or worldwide
infectious diseases) or the connection between aid sites and outside is limited, the related
data (the number of victims, the quantity and the type of drugs needed and so on) can-
not be obtained in a short time but collected gradually. Obviously, the medical centers
cannot wait for all requirements being known and then deliver all the needed resources.
Therefore, the on-line mechanism should be considered and on-line decisions should be

made accordingly.

After the information being known, there should be a period of time to prepare the re-
quired medical resources, e.g., to prescribe drugs, assemble medical devices and gather
medical staff. The preparation is managed on processors, which involves different proces-
sor configurations. When the medical resources are prepared, vehicles will deliver them
to the corresponding aid sites with different delivery patterns and characteristics of the

vehicle.

Two performance measures are concerned in the medical resources allocation: time and
cost. It is always desired that the whole process has short time and low cost. Similarly,

these two objectives conflict with each other.

As the preparation-delivery mechanism is similar with the production-delivery mechanism
of supply chain scheduling, this study will apply the supply chain scheduling model to

describe the problem of allocating medical resources.
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8.2 Evacuation Problems

In the existing work in EM, most researchers focus on evacuation problem but little about
medical resources allocation. However, the evacuation problem is close to the medical
resources allocation problem and there are some studies on the evacuation problem in

literature.

The models of evacuation problems can be divided into two classes: macroscopic and
microscopic models. The macroscopic model considers the victims as a homogeneous
group where individual differences are ignored [Fahy, 1991; Burkard et al., 1993; Lin et
al., 2008] while the microscopic model concerns the individual victims’ movement and
depends on simulation [Nagel and Schreckenberg, 1992; Larraga et al., 2005; Lan et al.,

2010].

Initially, the evacuation problems are considered as min-max flow problems in a static
network. In a static network G, nodes are used to represent source places, sink places and
intermediate places while edges to represent the roads or paths connecting these places.
By graph theory, the whole network can be transformed to a node-edge incidence matrix
which is convenient for the algorithmic analysis. On source places, there are victims who
need to be evacuated; while on intermediate places and sink places, there is a capacity
limit for victims. Edges may also be characterized by the attributes such as flow capacity

and travel speed. Table 8.1 includes some evacuation problems in the static network.

However, the static network min-max models cannot describe the evacuation problems
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in reality because of ignoring the time factor. Thus, the dynamic network Gr is brought
in to model the emergency operations over time, where Gr is the time expanded version
of the static network G and flows in it. There are two classes of the dynamic network
models: discrete-time dynamic network and continuous-time dynamic network. In the
continuous time dynamic network flow problems, researchers focus on the special cases
with a constant travel time and flow capacity. Some examples of the dynamic network are

also shown in Table 8.1.

8.3 Problem Descriptions for The Medical Resources Allocation

In this section, the supply chain scheduling model is applied to the problem of medical

resources allocation based on several assumptions.

Suppose that a disaster takes place and victims have been settled to temporary aid sites.
There are demands of medical resources to cure wounded /infected victims in the aid sites.
However, the medical resources in these temporary aid sites are very limited and it is
necessary to appeal to the nearby medical centers. In particular, the case that there are

multiple medical centers is considered.

The aid sites need to inform medical centers of their demands of medical resources such
as drugs, medical devices and medical staff. In the following, the term ’job’ is used
to represent the demands of medical resources. The medical resources are continuously
required in the whole process of EM. When large areas are affected or the communication
is impeded, the information cannot be known beforehand but gradually known during
the process. Therefore, the on-line environments for scheduling in this case should be
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considered.

Table 8.1. Evacuation Problems for Different Network Models

Static network

Shortest path [Fahy, 1991; Lim et al., 2012]
Minimum cost [Yamada, 1996]

Quickest path [Chen and Chin, 1990; Chen and Hung, 1993]

Discrete-time

dynamic network

Shortest path [Hamacher et al., 2006; Bérubé et al., 2006]

Minimum cost maximum flow [Ko6hler and Skutella, 2006; Dressler et al., 2010]
Quickest flow [Baumann and Kohler, 2007]

Universally quickest flow [Takizawa et al., 2012]

Lexicographically minimal cost [Hamacher and Tufekei, 1987]

Continuous-time

dynamic network

Maximum flow with time dependent capacity

[Anderson et al., 1982; Philpott, 1990]

Universally maximum flow with zero travel time [Ogier, 1988; Fleischer, 2001b]
Quickest flow with constant capacity and travel time [Fleischer, 2001a]
Maximum flow, Quickest flow, Universally quickest flow,

Lexicographically maximum flow [Fleischer and Tardos, 1998]

After knowing the jobs, or the jobs being released, medical centers need time to prepare

the jobs, such as prescribe drugs, assemble medical devices, and gather medical staff. This

preparation needs to be executed by work resources called processors. After the jobs are

prepared, the jobs are then delivered to aid sites by the vehicles through a transportation

network.

223




If jobs preparation on processors is viewed as jobs processing on machines, the processing-
delivery in supply chain scheduling can be extended directly to medical resources alloca-
tion. Then, the same time-based objective and cost-based objective can be defined for

medical resources allocation. The following assumptions are made.

1. The relationship between aid sites and the medical center form an on-line environment.

Because of the well-developed technology of information and communication, the satellite
signal can cover almost everywhere in the world [Schiller, 2003]. In particular, the experi-
ment to transfer medical data from Mount Logan (Canada’s highest summit) through the
satellite was successfully conducted in in the late 90s [Otto and Pipe, 1997]. This implies
that the aid sites can connect with the medical center. Although there may be limitation
on the communication, it can still assume that the transmission of medical data is valid at
some moments in every time interval as the satellites move around the earth periodically.

Therefore, the on-line environment makes sense for this situation.

2. All jobs are homogenous.

This is similar with the assumption of the macroscopic model for the evacuation problem.
As most of the medical resources (drugs, medical devices and medical staff) are regular,
it is possible to consider that every job occupies the unit size of a vehicle in the delivery.
Furthermore, only the release time and preparation time of a job are considered in the

allocation process.
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3. The processor configurations are single-processor and multi-processor

In reality, the preparation of jobs can have different patterns. Furthermore, this case study
focuses on applying supply chain scheduling model for medical resources allocation prob-
lem. To capture the nature of the problem, the basic pattern of preparation is explored.
Therefore, particular configurations of single-processor and parallel-processor are consid-
ered in this case study. For problems with other preparation patterns, the results of this
case study can be meaningful and extendable. In the two configurations, the processors
and the jobs are exclusive: one job is prepared by one processor in the center at a time

and one processor prepares one job at a time.

Based on the above assumptions, the supply chain scheduling model can be applied to the

medical resources allocation problem. The problem can be described as follows.

Suppose there are n; jobs Jl(i), e ,Jé? with the preparation time pgi), e ,pgf?, released

at the time rii), e ,7",(1? from the ith aid site (i = 1,2,--- k), respectively, to s medica
centers. The k aid sites and the s medical centers are located at different places and
form a transportation network. Every medical center has processors to prepare the jobs
without preemption. The job release is in an on-line environment, which means that the
information of future jobs is not known until their release time. After jobs are prepared
in the same medical center, they are divided into batches or shipments and then trans-
ported to the aid sites by vehicles. There is a delivery cost for delivering a batch. Jobs of

different aid sites can be contained into one batch. The objective is to minimize the total

makespans and the total delivery cost.
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When there are multiple medical centers, the schedule needs to decide in which medical
center that a job should be prepared besides jobs preparation on processors and batch
delivery. Therefore, a policy that assign jobs to a certain medical center is implemented.
When a job Jj@ is assigned to a medical center, J]@ needs to be prepared in this medical
center and then delivered to Aid Site <. Thus, the original problem is decomposed into sev-
eral sub-problems with single medical center and the algorithms developed in the previous
chapter regarding the single manufacturer and multiple customers can then be applied.
In the following sections, details of the policy are presented and a simulated experiment

is proposed to demonstrate the performance of the policy along with algorithms.

8.4 Policy to Assign Aid Sites

In this section, the policy to assign jobs to the corresponding medical centers is presented.
The solution of the above problem is a schedule which should specify when a job is pre-
pared, in which medical center a job is prepared, to which batch a job is assigned, when
a batch is transported, and through which path a batch is transported. As there is more
than one medical center, it is required to assign a job to a certain medical center. To
deal with such a situation, a policy is proposed to complete the assignment. After that,
the problem is decomposed into several sub-problems, which are actually problems SMPS,

and SMHS can be applied to solve them. Details of the policy are described as follows.

Policy AAS
Let M.J. be the sets of all jobs assigned to the zth medical center and set M.J, = ()

(z=1,2,---,s). Let AS, be the sets of aid sites that release the jobs in MJ, and set
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AS, =0 (2=1,2,---,s). Set H, =0for z=1,2,--- ,s.

When a new job Jj@ is released, if i € AS,, H, = Cyau(MJ, U {J;i)}); ifi € AS, and
AS. # 0, H, = Couaa(MJU{J ) +2T5; i AS. = 0, H, = Cpnaa(M J.U{JV}) +2T;, 4 D.
Compute zg = argmin{H,|z = 1,2,--- ,s}. Assign the job J](-i) to Medical Center z, and

MJ,, = MJ,U{J"}. It i ¢ AS,,, AS., = AS., U {i}.

For the aid sites in AS, and jobs in MJ, (z = 1,2,--- ,s), a schedule to prepare and
deliver the jobs is constructed by SMHS. Then s schedule gives a solution of the original

problem. Next, a case is built to show the performance of AAS and SMHS.

8.5 Simulated Experiment for Case Study

In this section, a simulation is conducted to show the performance of AAS and SMHS. An

instance can be defined by prescribing a set of the foregoing parameters (n;, pg-i)

, and rj(.i),
forj=1,2,--+ n;, Tyfori,l=1,2,--- k,---  k+s, and D). The instances are generated

by these randomly generated parameters. The algorithm was implemented in the Matlab

environment. The parameters are thus determined based on the following assumptions:

(1) The release of jobs for Aid Site ¢ follows the poisson distribution with the parameter
Ai, i.e., the number of jobs released at some time r: n;(r) ~ P()\;) and the next
release time is r + 1/, where 1’ ~ U(0, \;), A; is two times of the mean value of the

release intervals for Aid Site ¢, and \; ~ U(0,A;) (i =1,2,--- k).

(2) The job preparation time for Aid Site i follows the uniform distribution in the interval
[0,0:], i.e., pg-i) ~ U(0,b;) for j =1,2,---  n;, where b; is two times of the mean value

of the preparation time for Aid Site ¢ and b; ~ U(0,B;) (i =1,2,--- , k).
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(3) The number of jobs for Aid Site i follows the uniform distribution in the set {1,2,--- , N;},
ie, Prin; = h} = Ni for h =1,2,---, N; where N, is two times of the mean value

of the number of jobs for Aid Site i (i = 1,2, -+ , k).

(4) The positions of the medical centers and the aid sites are randomly located in an
square area with the side length L, and the transportation network can be directly

determined by the Euclidean distance.
(5) The delivery cost D is a constant.
(6) The number of aid sites is of one case: k = 30.
(7) The number of medical centers is of one case: s = 5.

An instance with 30 aid sites and 5 medical centers is generated. The coordinates of
the locations of the aid sites and the medical centers are as follows (see Figure 8.3). In
Figure 8.3, x and y are length and width of the concerned area, which does not have
a physical dimension but an unit. To a real application area, this unit will need to be

multiplied by a ratio (e.g., inch per unit) to scale to a real length.

Aid Site 1:  (81.47,82.35)  Aid Site 2:  (90.58,69.48)  Aid Site 3:  (12.70,31.71)
Aid Site 4:  (91.34,95.02)  Aid Site 51 (63.24,3.44)  Aid Site 6:  (9.75,43.87)
Aid Site 7:  (27.8538.16)  Aid Site 8:  (54.69,76.55)  Aid Site 9:  (95.75,79.52)
Aid Site 10:  (96.49,18.69) Aid Site 11: (15.76,48.98) Aid Site 12: (97.06,44.56)
Aid Site 13: (95.72,64.63) Aid Site 14: (48.54,70.94) Aid Site 15:  (80.03,75.47)
Aid Site 16:  (14.19,27.60) Aid Site 17: (42.18,67.97) Aid Site 18: (91.57,65.51)
Aid Site 19:  (79.22,16.26) Aid Site 20: (95.95,11.90) Aid Site 21: (65.57,49.84)
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Aid Site 22:  (3.57,95.97)
Aid Site 25:  (67.87,22.38)
Aid Site 28:  (39.22,50.60)

Medical Center 1:

Medical Center 3:

Medical Center 5:

Aid Site 23: (84.91,34.04) Aid Site 24: (93.40,58.53)
Aid Site 26:  (75.77.75.13) Aid Site 27: (74.31,25.51)
Aid Site 29:  (65.55,69.91) Aid Site 30: (17.12,89.09)

(70.60,95.93) Medical Center 2: (31.83,54.72)

The jobs information of every aid sites is as follows.

JD (086, 4.60) JY
g (8.76,5.77) I
I (1212,6.56) W
JB (15.40, 4.09)

I (087,491) JP
J& (318 ,242) JP
J(619,070) JP
J2 (913 ,7.56)

(27.69,13.86) Medical Center 4:  (4.62,14.93)
(9.71,25.75)
Aid Site 1 (13 jobs)
(1.66,249) J (447,626) J (447,159)
(876 ,154) JV (876,310) J& (1056 ,5.26)
(13.19,0.68) JT (13.19,7.81) J% (14.02,6.52)
Aid Site 2 (13 jobs)
(1.89,5.79) J& (189,181) J& (318,096)
(3.88,260) JP (38%,345) JP (512,4.14)
(7.72,214) JP (8.09,652) J2 (8.09,024)
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Figure 8.3. The Locations of 30 Aid Sites and 5 Medical Centers

Aid Site 3 (18 jobs)
(1.46,223) JP  (146,824) JP (238,027) JP (238,455)
(4.09,156) J&  (4.82,909) J¥ (659,662) JP (659,4.65)
(11.23,438) JO (1123,055) JP (11.23,6.34) J9 (13.01,0.39)
(13.01,066) J& (14.07,485) J¥ (14.07,09) J¥ (1531,7.60)
(15.31,7.60) JT (1531,6.71)

Aid Site 4 (13 jobs)
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(1.34,1.38)
(3.25,1.31)
(8.19,0.34)

(14.39 ,1.32)

(1.30,4.28 )
(5.82,4.11)
(8.05,4.16 )
(12.06 , 5.64 )
(13.58 ,2.84)

(17.60 , 2.90 )

(1.63,2.36)
(5.37,0.59 )
(7.08,3.11)
(11.44 ,1.43)
(15.12,1.12)
(16.42 ,0.48 )
(20.96 ,1.74 )
(22.49 ,1.97)
(27.54 ,2.87)

(31.75 ,3.04)

JyY
J§Y

4
i

7
I
i)
T
YR

5
s

(1.34,1.31)
(3.25,0.35)

(11.82,0.06)

J3Y
JY

4
Iy

(1.34,1.06)
(4.05,0.25)

(1330, 1.10)

Aid Site 5 (24 jobs)

(3.01,0.42)
(6.40 , 5.20 )
(8.26,0.04 )
(12.76 , 0.01 )
(15.45 ,4.74 )

(19.49 ,0.22)

7
I
VR
Ty
Ty

5
Ty

(3.01,1.57)
(8.05,2.12)
(9.90,3.71)
(13.58 ,2.85 )
(15.45, 1.99 )

(19.49 ,1.08 )

Aid Site 6 (42 jobs)

(3.11,1.54)
(6.66 ,3.03)
(8.22,2.07)
(11.44 ,2.63)
(15.12,1.88)
(18.40 , 2.39 )
(120.96 , 0.52 )
(23.83,3.27)
(27.54,3.09)

(31.75,2.15)

231

T
T
Vi
i
Ty
T
Ty
T3y
T

6
T30

(3.64,2.93)
(6.66 , 3.48 )
(9.76 , 0.54 )
(12.61 ,2.90 )
(15.12, 0.32 )
(19.43 ,1.74 )
(20.96 , 0.19 )
(23.83,2.45 )
(2891, 3.48 )

(33.29 ,3.48 )

e
I

4
78

7
I
J57
YR
Ty

5
sy

(2.20,1.37)
(5.36,1.96 )

(14.39,1.73)

(3.87,1.38)
(8.05,4.81)
(12.06 , 2.38 )
(13.58 , 2.61)
(17.60 , 4.83 )

(20.84 ,4.45 )

(5.37,2.70 )
(6.66,1.81)
(9.76,0.70 )
(12.61 ,2.78 )
(16.42 ,0.39 )
(120.96 , 0.67 )
(22.49 ,2.99)
(26.16 , 2.05 )
(28.91,0.00 )

(33.29,1.86)



I
I
I

8
I

(33.29,1.69)

(2.26,2.61)
(4.84,1.94)
(4.84,3.16)
(1112, 2.43)
(16.63 , 0.59 )
(21.73 ,3.05)

(23.45,5.30 )

(1.68,0.67)
(1112, 6.27 )
(17.54 ,1.08 )

(24.48 , 6.87)

(0.47 ,6.13)
(5.93,2.47)
(12.15,1.37)
(15.38 ,4.95 )
(21.97 ,6.02)
(28.08 ,5.69 )

(33.85, 5.08 )

6
J5

e
e
Ty
ui
T
Ty

7
Jis

(33.72,2.82)

Aid Site 7 (28 jobs)

(2.26,0.32)
(4.84,5.26)
(6.70 ,4.14 )
(14.68 ,2.72)
(17.76 ,1.04 )
(23.45,1.97)

(23.45 ,3.95)

7
JiD
Vil
T
Ty
T3

7
Jy7

(2.26,1.04)
(4.84,0.69)
(6.94,5.85)
(14.68 , 4.47 )
(18.17,2.10 )
(23.45,1.03)

(128.56 ,2.74)

Aid Site 8 (15 jobs)

(8.10,0.81)
(13.09, 1.21 )
(19.10 , 5.88 )

(24.48 ,5.35 )

T
T

8
T

8
I

(8.91,7.32)
(14.74 ,6.63)
(20.21,3.02)

(24.48 ,6.79 )

Aid Site 9 (38 jobs)

(0.47 ,5.67)
(10.76 , 4.14 )
(12.37,1.93)
(17.04 ,7.06 )
(21.97 ,4.37)
(28.08,1.73)

(33.85,5.42)
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Iy

(1.38,0.91)
(10.76 , 3.02 )
(12.90 , 0.16 )
(18.63,1.24)
(22.49 , 3.33)
(31.60 , 0.49 )

(134.76 , 4.86 )

(2.26 ,3.88)
(4.84,5.78)
(8.63,1.68)
(16.63 ,4.79 )
(21.73,0.33)
(23.45,1.22)

(28.56 ,5.34 )

(11.12,8.65 )
(17.54,1.01)

(21.77,6.00 )

(2.96 ,3.98)
(12.15,3.14)
(14.44 ,6.99)
(18.63,6.97)
(25.92,1.95)
(31.60 , 5.81 )

(35.88 ,3.17)
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9
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Ji7

10
I3
10
I
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73

10
T3

10
VA

J1(12)

J5(12)

712)
7(12)
Jir”
T’

12
VA

(37.42,2.96 )
(39.38,5.97)

(43.06 ,7.20 )

(1.38,2.22)
(5.27,3.79 )
(14.21 ,3.37)
(15.36 , 0.48 )
(22.24,2.64)
(24.97 ,2.93)
(26.94 ,2.78 )

(29.99 ,1.82)

(1.60,0.30 )

(0.86,5.23)
(3.43,2.50)
(7.08,2.67)
(9.76 , 2.52 )
(12.42 ,3.55)
(15.95 ,1.60 )

(2038 ,4.25 )

J2(11)

J2(12)
Jéw)
Jio”
i
T
T’

12
Jag”

(37.42,6.18) JY (37.42,240)
(40.74 ,6.45) JY  (40.94,3.83)
(44.96 , 3.36 )

Aid Site 10 (29 jobs)
(1.38,1.95) J&  (269,0.31)
(8.32,1.35) (8.32,3.70)
(14.21,1.73) J49 (14.21,1.57)
(16.31,1.18) J42 (16.31,2.76)
(22.24,0.04) (22.24,3.21)
(26.94,0.16) JH” (26.94,1.44)
(26.94 ,0.85 ) (28.79 ,1.02)

Aid Site 11 (3 jobs)
(8.24,004) J&M  (9.94,038)
Aid Site 12 (39 jobs)

J§2)

(0.86,3.80 ) (3.43,4.45)

(412,298) J'  (558,1.43)

(7.08,343) J5? (9.04,1.63)
(10.74,1.92) JS? (1074 ,4.18)
(13.13,0.71) (13.59 , 0.11)
(16.52 ,4.99 ) (19.37,5.21)
(21.27 , 4.76 ) (23.22,3.17)
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Jém)
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Jin)

J§12)

12
75

7(12)
12
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75

12
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(37.90 , 6.17)

(43.06 , 4.81 )

(5.27,2.74)
(11.13,1.32)
(14.21,0.83)
(18.99 ,2.98 )
(22.24 ,3.51)
(26.94 ,2.68 )

(129.99 , 2.56 )

(3.43,2.30)
(5.58,3.98)
(9.04,0.74)
(1242, 4.14)
(14.78 ,2.97)
(20.38,1.52)

(24.39 , 4.69 )



(25.63,5.01)
(30.12,0.14 )

(34.24,1.98)

(1.70 , 4.25 )

(5.16 , 8.53)

(0.30 ,3.49 )
(2.08,1.09)
(5.26 , 2.87 )
(6.17,1.15)
(10.82 ,3.53)

(16.63 ,2.94)

(1.39,0.01)
(3.85,0.01)
(11.03,0.11)
(15.33,0.08 )

(20.84,0.07 )

(1.36,0.73)

(7.80,1.04)

12
T
12
J5i?

12
Jis”

J2(13)

J6(13)

J2(14)
JéM)
Tio"
e
Jig"

14
iy

J2(15)
Jé15)

15
Iy

15
R

J2(16)

Jéw)

(25.80,291) JG» (27.57,3.87)

(30.12,2.37) JUP (3149 ,3.43)

(136.09 ,4.97 )

12
J”

(136.09 , 4.40 )

Aid Site 13 (7 jobs)

(1.70 ,2.30)

(5.16 ,5.21)

J?El?))

J7(13)

(1.70 ,7.33)

(6.67 ,5.59 )

Aid Site 14 (24 jobs)

(0.71 ,4.66 )
(3.87,1.47)
(5.26 ,3.49 )
(7.52,2.58)
(10.82 , 3.96 )

(16.63 ,3.17)

J§14)

J7(14)

14
I

14
Ty

(0.71,5.04)
(3.87,5.11)
(6.17 , 4.66)

(7.75,2.43)

JOY(10.82,4.10)

J(16.63,0.89)

Aid Site 15 (17 jobs)

(1.39 ,0.06 )
(3.85,0.08)
(13.52,0.07 )

(20.84 ,0.05 )

,]:§15)

J7(15)

(1.39,0.07)

(5.42,0.06)

JU (15.33,0.05 )

JE(20.84 ,0.10 )

Aid Site 16 (40 jobs)

(2.52,0.92)

J§16)

(2.52,0.10 )

(13.59,0.36) JU'9 (13.59,1.36)
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12
3

12
Js”

J(13)

JSB)
J8(15)

15
75

15
I

JSG)

Jélﬁ)

(29.43 ,3.06 )

(3249 ,2.77)

(5.16 ,8.25)

(1.28,5.30)
(5.26 ,3.38)
(6.17 ,3.03)
(9.00,5.50 )
(16.63 ,1.97)

(20.92 ,3.20)

(3.85,0.09)
(6.20,0.02)
(15.33,0.11)

(20.84 ,0.06 )

(4.21,0.80)

(14.34 , 1.57)



(16.74 ,1.37)
(18.10, 0.38 )
(19.91,0.28 )
(23.04,1.48)
(30.93,0.93)
(35.61,0.15)
(37.91,1.18)

(41.53,1.39)

(2.77,1.26)
(5.54,1.23)
(15.00 , 3.10 )
(22.13,0.36)
(26.21 ,1.65)
(29.87 , 1.69 )

(32.76 , 0.44 )

(0.74,1.25)
(5.38,1.36 )
(7.14,0.11)
(8.56,1.23)

(16.81,1.02)

Jio”
e
s
Tz
Jag”
i
Jui”

16
T

(16.74 , 0.82 )
(18.53, 1.55 )
(19.91,0.15 )
(27.35,1.13 )
(33.03,1.31)
(35.61, 0.52 )
(38.82,0.90 )

(42.72 ,1.28)

(16.74 , 0.45 )
(19.27,1.01)
(21.09, 0.41 )
(27.35,1.18)
JI9(33.03, 0.65 )
(36.19,0.83)
(40.25 ,0.86 )

JGO (4497 ,052)

Aid Site 17 (27 jobs)

(2.77,2.91)
(5.54,2.19)
(17.59 , 3.00 )
(122.66 , 0.16 )
(26.21 ,2.80 )
(31.77,2.22)

(32.76 ,1.49 )

JU (336, 1.49)

JUD (1091, 1.74 )

JUD (19.01, 1.67)

JE (2266 ,0.95)

JET (27.83,1.68)

JAD(31.77, 0.05 )

JID (3276, 0.80 )

Aid Site 18 (31 jobs)

(3.45,0.57)
(5.38,1.04)
(7.14,1.57)
(8.56,1.38)

(16.81,1.54)
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JPO (345,069 )
JEY O (7.14,1.22)
JE(7.81,0.82)
JE (12,97 ,0.26)

JEY(18.79,1.38 )

(18.10,1.21)
(19.27 ,0.97)
(21.98,1.39)
(130.93, 0.37)
JA (33.03,1.60 )
(36.19,0.10)
(40.25 ,1.35)

JUO (4927 ,0.73)

JI (336, 0.72)
(12.89 ,2.35)
(19.01, 3.00)
(26.21,1.81)
(29.01,1.34)

(132.76 , 2.49 )

J (538,026 )
J(7.14,1.33)
(7.81,1.25)
(16.81,0.76 )

(20.07 ,1.48)
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(21.50 , 0.96 )
(25.16 , 1.47 )

(32.31,0.26 )

(2.08,0.59 )
(4.59,0.76 )
(8.37,2.61)
(10.94 ,0.65 )
(13.51,2.11)
(16.26 , 0.93 )
(21.82,1.95)
(30.73, 2.51)

(33.81,1.64)

(1.18,1.51)
(3.99,3.11)
(7.88,3.49)
(9.82,5.18)
(11.79 ,5.71)
(15.55 ,5.01 )
(16.76 , 2.03 )

(20.84 , 4.00 )

(21.50,0.97) J& (2355,1.42)
(27.65,0.68) J&Y (27.65,0.06)

(32.31,024) JI¥ (33.68,1.00)

Aid Site 19 (33 jobs)

(3.11,082) J& (459, 1.54)

J7(19)

(5.86,1.06 ) (5.86,2.27 )

(8.37,054) JYY (837,218)

(10.94,1.25) J49 (10.94,1.05)

(15.17,028 ) J4Y (15.17,2.16)

(17.86,1.13) J5Y (20.33,1.50)

(28.50,1.99) JH? (29.85,1.02)

(31.95,1.51) J4P (33.81,223)

Aid Site 20 (38 jobs)

J:§22)

(2.18,3.17) (3.99,6.61)

J7(26)

(6.12,2.30) (740 ,0.41)

(9.82,1.38) JS (982,294)

(11.79,2.54) JSY (11.79 ,6.49 )
(13.57,4.32) JS9 (1555 ,3.71)
(15.55,0.65) J&2 (1555 ,6.05)
(16.76 ,1.24 ) J&9 (17.28,6.38)
(23.15,4.39) (23.15 ,4.49 )
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(25.16 , 0.06 )

(30.92,1.24)

(4.59 ,2.18)
(6.38,1.62)
(10.94 ,1.78 )
(13.51,1.58)
(15.17 ,2.21)
(20.33,1.84)
(29.85,1.13)

(33.81,0.73)

(3.99,5.45 )
(7.40,5.11)
(9.82,1.16)
(11.79 ,0.12)
(15.55 , 4.48 )
(16.76 ,0.10 )
(20.16 , 0.47 )

(23.15,5.96 )



(23.38,0.39)

(28.54 ,1.46 )

(1.41,4.30)

(3.11,4.12)

(1.57,0.25)
(3.90,0.71)
(8.73,0.68)
(12.24,0.65 )
(16.57 ,1.26 )
(20.51,0.30 )
(27.14,0.31)
(33.09,1.32)
(36.10 , 2.27)
(37.67,0.08 )
(41.13,0.19)

(44.34,1.20)

(1.88,0.43)
(5.93,0.71)

(9.22,1.31)
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Aid Site 21 (5 jobs)

(1.41,0.33)

J3(21)

(3.11,0.93)

Aid Site 22 (46 jobs)

(3.26, 0.68 )
(6.44 ,1.59)
(8.73,0.70 )
(12.24 ,0.36 )
(17.80, 1.99 )
(21.67,1.91)
(28.60 , 1.16 )
(134.60 , 1.39 )
(36.10, 1.12)
(38.27, 0.67 )
(43.03,1.17 )

(44.34 ,1.84)
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(3.26,0.91)
(6.44,0.21)
(12.24,0.24)
(12.80 , 0.00 )
(17.80, 0.10 )
(23.14,1.83)
(28.60 , 0.93 )
(134.60 , 0.49 )
(36.10 , 1.59 )
(39.54,1.84)

(43.03,0.84)

Aid Site 23 (42 jobs)

(2.94,0.68 )

(5.93,0.67)

J§23)

J7(23)

(4.47,0.90 )

(7.85,1.14)

(11.18,0.71) J2¥ (1118 ,0.76 )
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(8.73,0.92)
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(13.45,0.65 )
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(32.15,0.40 )
(36.10, 1.19 )
(37.17,0.94 )
(39.54,0.79 )

(44.34,1.69)

(4.47 ,1.34)
(9.22,0.71)

(13.62,0.74 )



(14.44 ,0.35)
(19.97 , 0.36 )
(26.93,1.43)
(3559, 0.98 )
(39.35,0.95 )
(42.47,0.93)
(44.24 ,0.65)

(49.37,0.15)

(1.77,2.55)
(8.71,2.71)
(16.74 ,3.25 )
(19.25 , 2.46 )
(25.27 ,2.84)
(2824, 1.50 )
(35.86,1.29 )
(38.30,5.03)
(41.63,4.84)
(43.61 ,4.46 )
(44.37 ,2.88)
(49.50 , 0.37)
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(23.65,1.31)
(28.62,0.21 )
(37.43,1.37)
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(44.24 ,0.90 )
(46.70 , 0.02 )
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(24.51,1.08)
(130.34 , 0.60 )
(37.43,0.73 )
(41.06 , 0.80 )
(44.24 , 0.66 )

(47.38,0.93)

Aid Site 24 (50 jobs)
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(35.86 , 3.22 )
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(50.59 , 2.21 )
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(35.86 , 2.26 )
(3830, 4.84 )
(40.81 , 4.00 )
(43.61,0.02)
(43.61,1.22)
(49.50 , 0.46 )

(50.59 , 2.38)



(1.99,0.77 )
(4.90 , 0.26 )
(7.91,0.72)
(10.49 , 0.24 )
(13.01,0.78 )

(16.18 ,0.15 )

(1.06,0.42 )
(6.76,0.45 )
(9.41,1.05)
(12.58 ,0.78 )
(1551, 1.05 )
(2028 ,0.15 )
(23.12,0.53 )
(24.16 ,0.29 )
(31.07,0.70 )
(32.94,0.22)
(36.18 , 0.65 )
(40.96 ,0.92 )

(42.65 ,0.73)

Aid Site 25 (23 jobs)

(3.76,0.72)
(4.90 , 0.56 )
(7.91,0.43)
(10.49 , 0.74 )
(13.01,0.36 )

(17.27,0.65)

(3.76 ,0.44)
(4.90 ,0.01)
(8.89,0.37)

(12.02,0.77)

J(13.97,0.33)

JEP(17.27, 057 )

Aid Site 26 (49 jobs)

(1.06 ,0.74 )
(6.76 , 0.87 )
(10.17,0.77 )
(13.95, 0.68 )
(15.51,0.53)
(20.28 , 0.95 )
(23.12,0.07)
(25.64 ,0.63 )
(31.07 , 1.00 )
(32.94 ,0.47 )
(36.18,0.22)

(40.96 , 0.47)

(3.14,0.07)
(7.75,0.40 )
(10.17 , 0.44 )
(13.95, 0.08 )
(17.34,0.02)
(20.28 , 0.50 )
(24.16 , 0.96 )
(25.64,0.51 )
(31.57, 0.66 )
(133.46 , 0.03 )
(39.14 , 0.55 )

(42.65 , 0.58 )

Aid Site 27 (39 jobs)
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JFB)
J8(25)

25
73

25
I3

25
T3

(4.90,0.34)
(6.61,0.29)
(8.89,0.39)
(12.02,0.40 )

(14.18 ,0.17 )

(3.95,0.80 )
(9.41,0.34)
(1258 ,0.11)
(14.45,0.13)
(19.15, 0.06 )
(23.12,0.60 )
(24.16, 0.31)
(29.30 ,0.39 )
(32.94,0.30 )
(133.46 ,0.93 )
(139.14 , 0.06 )

(42.65 , 0.60 )



(5.04,0.05)
(5.56,0.03 )
(10.64 ,0.02)
(16.30, 0.01 )
(19.26 ,0.02 )
(22.60 ,0.01 )
(26.43,0.04 )
(130.49 , 0.00 )
(35.30, 0.04 )

(36.94,0.04 )

(0.76 , 0.60 )
(2.34,2.67)
(6.75,6.71)
(9.15,1.92)
(14.98 ,8.14)
(21.90 , 5.62 )
(24.30 ,2.97)
(28.22,4.11)
(2822, 4.69 )
(33.69,7.18)

(34.85 , 4.60 )

(5.04,0.02)
(8.26,0.03)
(11.44,0.01)
(16.30 , 0.00 )
(19.92 ,0.04 )
(122.60 , 0.03 )
(126.86 , 0.05 )
(31.87,0.02)
(35.30, 0.01 )

(38.65,0.04)

J(27)

(5.04,0.02)
(8.26,0.03)
(11.44,0.04)
(16.30 , 0.04 )
(20.26 , 0.03 )
(23.76 ,0.04 )
(27.47,0.04)
(31.87, 0.00 )
(135.30 , 0.02 )

(140.36 , 0.02 )

Aid Site 28 (44 jobs)

(0.76 , 6.14 )
(2.34,6.57)
(6.75,7.78 )
(10.50 , 3.26 )
(16.11,5.31)
(24.30 , 4.65 )
(25.21 ,3.33)
(28.22,7.44)
(29.22 ,3.98 )
(133.69 , 0.50 )

(34.85 ,4.41)
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J?EZS)

J7(28)

28
I

J(28)

(0.76 , 6.79 )
(3.82,4.40)
(6.75,0.62 )
(12.87,2.19)
(19.59 , 5.75 )
(24.30 , 3.11)
(26.85,3.01)
(28.22,1.69)
(32.25,2.14)
(34.85 , 3.60 )

(36.51 ,6.28)

an
Jém
1
g

27
Tz

27
g5
27
I
27
T35

27
T

st)
J(28)

28
75

28
e

28
Tz
28
Vi

28
I3

28
T35
28
T3
28
I

28
I3

(5.56,0.01)
(10.64 , 0.01)
(12.96 ,0.02)
(19.26 ,0.02 )
(122.60 , 0.03 )
(25.45,0.03 )
(27.47,0.01)
(33.70 ,0.02 )

(36.72,0.02)

(0.76 , 7.54 )
(3.82,3.79)
(8.00,5.79 )
(13.94 , 6.80)
(20.00 , 7.62 )
(24.30,5.19)
(26.85 ,3.83)
(28.22,2.77)
(33.60 , 4.74 )
(34.85,0.69 )

(36.51,1.91)



(1.17,0.13)
(4.19,0.70 )
(9.33,0.60 )
(15.20 , 0.67 )

(16.92,0.52)

(0.57,0.25)
(6.23,2.54)
(9.85,0.68)
(12.40 , 0.78 )
(17.47 ,1.05)
(22.64 ,0.75)
(27.23,0.19)
(27.23,1.88)
(34.73,2.48)
(36.31,2.39)

(38.87,1.00)

Aid Site 29 (20 jobs)

(1.17,0.08 )
(4.94,0.67)
(9.33,0.81)
(16.92 ,0.20 )

(18.97 , 0.52)

J§29)

J7(29)

29
I3

29
73

29
7

(2.39,0.38)
(8.02,0.60 )
(14.31,0.43)
(16.92,0.20 )

(20.18,0.10 )

Aid Site 30 (41 jobs)

(2.23,1.00)
(6.23,1.28)
(9.85,1.73)
(13.69 , 1.38 )
(19.03, 0.78 )
(22.64 ,0.22)
(27.23,1.51)
(33.30, 2.23 )
(34.73,0.54 )

(37.77 ,1.57)

J§30)

J7(30)

(2.23,1.30)
(8.06,1.04)
(10.70 , 2.51 )
(14.93 , 0.00 )
(19.03 , 2.47)
(22.64 ,1.51)
(27.23,0.75)
(133.30, 0.90 )
(135.30 , 2.00 )

(38.04,1.82)

Jfg)
J8(29)

29
g3

29
I3

29
Tz

(4.19, 0.56 )
(8.02,0.40 )
(14.31,0.26)
(16.92,0.39 )

(22.37,0.10)

(3.37,1.48)
(9.85,2.59 )
(12.40,1.74)
(17.47 ,2.30)
(19.03,1.20)
(23.87,0.40 )
(27.23,0.94)
(34.73, 2.50 )
(36.31,1.60 )

(38.87,1.93)

The unit delivery cost is set to be D = 5. After applying AAS to this instance, the

assignment of all jobs to 5 medical centers will be as follows.
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Medical Center 1
J1(14), J1(9)’ J2(9)7 J2(14)7 J?E14), J1(18)7 J1(1)7 J1(12)7 J2(12)’ J1(2)7 J1(26)7 J2(26)’ J1(29)7 J2(29),
JQQ JM)(é®7jyﬁ<é%,me7J§®7J§&7J§%Lﬁ&’Jﬂ$ Ju$,J§&7JF®7
J(Q) J§2 : J(14 JF), J J(9) J§26)’ Jf), J5(2), J5(4), J6(4)7 J J(12 J(12’
J2(18)7 J§18), J£15)’ Jé15)7 JéIS) J J(14 JéQ); J7(2), J£26)’ J7(4), Jé12), Jfg), Jé29)7
J(1) Jil ’ J(29 Jé2)’ J4 J(13 J(13 J5§4), J418 J(18 7 J18)7 J7(15)7 J7(12), J§12)’
J(24 Jég), Jéz)7 J8(15), J7(13), Jé%), J J(12 J1%2 , J7(18), J§18)’ Jéls), J1o ’J(24,
)R R S Ao ALY A Y Y S Y S S
SR A7 B L Nl A N e N N N A Y A Y A S S A
KOy AL A Y RN LN ) N 5V 5 0 1 Y S L S
SN A N AV S N A LN A S Lo N SN A YA RN A S
T Ty Ty JY, T I T 0 I IS Y, I8, I8 T
/RN L A dIY S U S LY SN L A YA U A
I I

Medical Center 2

J(30) J(zs), J2(28)7 J?EQS) J(28) J(22) J(n)’J( J(30 J(30) J(28) J28) J(17) J(”),

> Y6 0“1
J(6) J2(22), J3(22) J” J(”,Jfo)’ J3(6 ’ J(28 J(28,J£22)7 J5(22), Jf)? J5(6)’ Jé”),
Jém, J5(30), Jé?)o)’ J6(22), J7(22), Jéﬁ)’ J7(6)7 J J28 7 J138)7 JS@)7 J1(§8), J7(30), J2(11)’
J(22 J(22 J122) J128) ‘]830 J(30 J1(§07J11) J128) Jl(:lao)’ J17 JSQ’JI(SQ,JIQQ)’
R A R N S R R P SR N R FR
S R R R U SR R/ S RV R R T

22 28 17 30 30 30 17 17 22 30 28 28 28 28
ALY Ao B A A B B SR A KL AL Ao A ALY £ B A DY A Y Al
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22 28 17 17 17 28 28 22 30 30 30 30 30 17
AR A B A Y AR Y AR AL SR AC R A A 0 Ao A Y A Y A A
28 28 28 28 28 22 22 17 28 17 17 17 22 28
J2(9 9 J§O 9 J3 ) J32 9 J33 9 J26 ) J2(7 9 J2O )7 ’]3 ) J21 J22 ] J2(3 9 J2(8 9 J3 )7

17 17 17 17 (22 30 30 (28 28 (28 22) 22 30 30
J2(4 )a J2(5 )7 JQ( ) JZ( ) J2 ) Jéo )’ Jél )7 J3 ) J?E ) ‘]3 ) J?So ) Jfgl )’ JZ§2 )7 JZ§3 )7

IR R TR SRR S R A r/ S S ) R
L S Y R A R TR R/ R TR
Medical Center 3
J1(20)7 Jl(s)’ Jl(w)’ J2(1o)’ {]1(21)7 J2(21)’ J1(23), J1(25), J J(zo J(107J2(23), J2(5 ’ J("’),
J(19 J(QI,J£21)7 JEE21)7J225 J(25 J(5) J§20) J(20 J(20 J(23,J23) J319) J419,
J(19 J(25 , J25) ‘]625 ’ J7(25) J J(lo J5(5), J19 J(19 J(%,JQ?’) ‘]620 ’ J§19)7

J(5) J§25)7 J7(20) J20 J(23,J20) J25) J1§5 , J7 ,J§5), Jéf), Jl(g)’ J10 J(107
J(19 J1((1)97J119) Jns) J1 J(23 J(23 J120) J120) J120) J1(§Oa<]1(5) J125) J1(4215)7
R TR R/ R T R R
R R N R PR R T
R R A A TR R/ TR
I I I I Y B 9 e I i I T B
R RN CRN: R R A R S
S R T T A R AR A A Y R A
TR R R R R R A S
i 0 B T I T g s g B I8 I g
VTR R R Y S N R S A R

Medical Center 4

‘](27 J(27 ) JZ’E27)7 ‘]5514)7 J - Jl(:;4 ) ‘](27 ) J 20 J114) ‘]1;4 ) Jl?t4 ) J(3)7 ‘]9 ) ‘]1(1114 )
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RN S N K N TN ) ALY LN FND I ) N S A
N/ SELND L o SN AT R N AL AL A U A LN AU S
9SS A N S Y S O AN S S o S LU A N A8
AL AL 1 L ALY A Y Y A Nt o B A S A S
F LN [ N - S ) SN A N - S AR L S S =0
SN AP L SR S ut N LN AN SN ALY YR LN A A 2
RN oS e ALY YA LN L UL LN L A L SN S
S L AL ALY A5 N AN <AL (L ) L) L AU L
TR SR N AN LU N N A A LN S 30
0L A (LN AL Ll A ) S N Y AL A =LA AL A R S
ejééG ’(]§37 7!]»316) (]316) (]536 : L](16

Medical Center 5
Jﬂ6 ancém,Jynnén,Jy%<dn,Jf%<d$,JS®7J§®,J§%de%<é$,
AL L ASL R SN A LU E N AU A SLN A YU Aol B ol A A Y
SO A Y Ao N S Y A N A L A Y S N A - Y S AN
A5 S S S S AN N LN S A A e Y SV S
0N AT A S N A B S £ A B L AR S o vV A Y
RN SR e ) YU L SRR RN S-S N LSS U N T
XA YUY ol N AN £ =Y N =Y N SR A A
J§34 7<]§12 7‘]524) ‘]é?4 ']é7 7‘]58 7']556 ?‘]§;2 7<J§§2 ) JEIQ) ‘]336 7']526 "]éé2 7‘]§§6'
‘]ééQ 7’]§§6 "]326) ‘]326) ‘]52 7‘]§36 7‘]236 7‘]37 7‘]é24) ‘]é4 7‘]25 7‘]524 7’]524 ‘]§é2)7

12) 26) (26 (24) (24) (26) 26) (24 (24 (24) (26) 26) 24) (26
‘]3(9 ’Jil 7J4 ) ‘]28 7J29 7‘]43 ’JAEZL 7J3 ) J3 ) J32 7‘]45 a‘]i6 aJ?EfS 7J4 )7
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26 26 24 24 24 24 24 24 24 24 24 24 24 24
J18 )"]19 )7 J§4 )7 Jé5 )7 J§6 )7 Jé? )’ JéS )7‘]§9 )7 Jﬁo )7 Jﬁl )7 JiQ )a Ji3 )a‘]£4 )7 J£5 X

24 24 24 24 24
Jiﬁ )7 J£7 )7 JES )7 J£9 )7 JéO )

The next step is to implement SMHS for the 5 medical centers, respectively, and the ob-
jective values are 2522.7, 1194.6, 1804.7, 1683.5 and 2015.4. Therefore, the total objective

value is 9220.9.

As the optimal result of the original value is unknown, a reference result is constructed
to evaluate the combination of AAS and SMHS8. The reference result is constructed as
follows: It is assumed that there is a virtual medical center with 5 processors located at
the virtual center position of the original 5 medical centers (see Figure 8.4). Then MMH5
is implemented to solve a off-line problem with single-medical-center (the virtual one) and

multi-processors and multi-aid-sites.

It turns out that the reference value is 7495.9, which means the ratio of the above objective
value to the reference value is 1.23. Thus, the performance of the combination of AAS

and SMHS for this instance is excellent as it exceed the average of SMHS8 (see Table 4.9).
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Figure 8.4. The Locations of 30 Aid Sites and The Virtual Medical Center

The simulation is conducted for 100 instances generated randomly and the result is shown
in Figure 8.5. From the figure, the ratio of the above objective value to the reference value
dose not exceed 1.55. Actually, the average of the ratio is 1.29, which indicates that AAS

along with SMHS8 can perform well for the normal cases.
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Figure 8.5. The Case Study Result for D =5

Similar simulations are made for D = 25 and D = 50 (see Figures 8.6 and 8.7). It can
be seen that the averages of the ratios are 1.43 and 1.56, respectively. Although the ratio
gets larger as D increases, the result is still acceptable. The reason for the ratio getting
larger is that the increase of D result in bad cases for SMHS8, which can achieve 2 (the
lower bound of SMP8) for the worst case. When D gets too large, the delivery part will
be the main part and the problem will degenerate to the single medical center case, which
can be solved by SMHS8 without AAS. This means that AAS with SMHS8 does not need
to deal with the problem with a large D.
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Figure 8.6. The Case Study Result for D = 25
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Objective value

In this chapter, a case study to apply the developed algorithms for a real world problem of
medical resources allocation was presented. The problem has a scale of practical situations.
A policy to assign jobs to medical centers was proposed and it can achieve an excellent
result by combining it with the on-line algorithm SMHS. It is noted that all the algorithms
developed in this thesis have a similar structure, and therefore, their scalability should be

similar to that of SMHS8. Therefore, one can con conclude the work described in this thesis
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Figure 8.7. The Case Study Result for D = 50

8.6 Concluding Remarks
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to the topic of supply chain scheduling can be applied not only to many manufacturing

problems in practice but also to many emergency management problems.
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CHAPTER 9
CONCLUSIONS

9.1 Overview and Contributions

Supply chain scheduling has gained a great popularity in the recent years as the globaliza-
tion of manufacturing develops rapidly. This thesis studied the supply chain scheduling
problem of Class 2, which considers that the manufacturers and the customers are not at
the same places. This model has two main parts: processing of jobs in the manufacturer’s
site and delivery of the completed jobs to customers, which are two subsequent activities.
This thesis aimed to define particular problems of this supply chain scheduling model and
solve them. After having discussed the background and literature in related research field,
three types of problems in terms of different configurations of machines and customers
were defined. Algorithms for these problems were then developed along with the analysis

and simulation-based verification of the algorithms.

The three configurations considered in this thesis are (1) single-machine multi-customers,
(2) multi-machines single-customer and (3) multi-machines multi-customers. For each type
of configuration, several specific problems characterized by different release environments,
processing patterns, vehicle characteristics and delivery patterns are defined. All these

problems integrate the foregoing two activities (processing and delivery) and minimize
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both the time-based objective and cost-based objective. The methodology to deal with
the problems is: (1) investigate the intractability of problems based on the complexity
analysis (off-line) and competitive analysis (on-line); (2) develop algorithms according to
different structures of problems; (3) examine the performance by the worst case analysis;
(4) verify the effectiveness and the efficiency of algorithms from the simulation; (5) dis-
cuss the robustness and the resilience of algorithms; (6) implement the algorithms for the

realistic situations in emergency management (EM).

There are several scientific merits with the study presented in this thesis. (1) in all the
problem models, the time associated with individual customers is optimized separately,
which hits the ultimate goal of manufacturing and service, namely customers satisfaction.
(2) the challenge of the supply chain scheduling problem with multiple customers (two
customers in particular) and limited capacity of delivery tools is tackled by proving the
presence of the optimal algorithm. (3) There is a finding of two new measures for schedul-
ing algorithms, namely robustness and resilience. They seem to be supplemental to the
traditional measure (which is essentially based on the performance of algorithms), as the
real world problem such as scheduling problem is never perfect and there are always some

structural and/or parameter uncertainties.

The study presented in this thesis has a very high potential value for applications. The
on-line scheduling problem appears in many occasions in manufacturing and service busi-
nesses. It also occurs in micro-systems (e.g., computing resources scheduling in embedded

systems) and macro-systems (e.g., service resources scheduling in network systems). The
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case study presented in Chapter 8 is an example of the applications in macro-systems.

The following conclusions can be drawn from the study presented in the thesis:

(1) All the algorithms developed in this thesis have high effectiveness and high efficiency

for both the worst scenarios and normal scenarios. Table 9.1 gives a summary of the

results of all the algorithms developed in this thesis.

(2) All the algorithms developed in this thesis have a good sense of robustness and

resilience, which are first defined in this thesis.

(3) The work can be extended to deal with the more realistic situations in practice.

Table 9.1. Results of Algorithms for All Problems

Problem Intractability Algorithm Analysis
SMH1 Exact Algorithm
SMP1 —
SA_SMH1 SA
competitive ratio: 2 (k = 2)
SMP2 lower bound: 2 SMH2
competitive ratio: 2+ % (k = 3)
SMH3 2-approximate
NP-hard (k = 2)
SMP3 SA_SMH3 SA
SNP-hard (general k)
K2SMH3 (k = 2) approximation ratio: 3
SMP4 lower bound: 2 SMH4 2 + i-competitive (k = 2)
SMP5 SNP-hard SMH5 GA
SMP6 lower bound: 2 SMH6 competitive ratio: 2 (k = 2)
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Table 9.1. Results of Algorithms for All Problems (continued)

Problem Intractability Algorithm Analysis
SMP7 SNP-hard SMH7 GA
SMP8 lower bound: 2 SMHS 2 + -competitive (k = 2)
lower bound: maz{1+ competitive ratio:
MSP1 MSH1
0,1+ TJ%D} mazx{l + 6,1+ TJ%D}
MSP2 lower bound: 2 MSH2 competitive ratio: 2
lower bound: max{1+ 6,1+
MSP3 MSH3 competitive ratio: 2
D \V D(T+D) }
T+D  (C-1)\/D(T+D)+T+D
lower bound: maz{l + 6,1+ maz{3 + 0,
MSP4 MSH4
D \/D(T+D) 3 D
D (Cfl)\/D(T+D)+T+D} 5 1/ 7o f-competitive
lower bound:
MSP5 MSH5 competitive ratio: 2
maz{l+60,2— %}
MMP1 NP-hard MMH1 -
MMP2 lower bound: 2 MMH2 -
MMP3 SNP-hard MMHS3 -
MMP4 lower bound: 2 MMH4 -
MMP5 SNP-hard MMH5 —
MMP6 lower bound: 2 MMHG6 -
MMP7 SNP-hard MMH7 -
MMPS8 lower bound: 2 MMHS8 -
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9.2 Future Work

First, several challenges of the on-line problems need to be resolved: (1) optimal algo-
rithms for the number of customers more than two are still hard to be developed; (2)
different machine configurations should be of interest and need to be addressed; (3) more
complex situations with constraints on the transportation network should be of interest

and need to be addressed.

Second, scheduling on the holistic supply chain or network needs to be studied. The con-
cept of the holistic supply network was first elaborated in the thesis of Muddada [2010],
and the first paper on this concept refers to [Wang et al., 2013a]. The feature with the
holistic supply network is that (a) the configuration of a supply chain is dynamic and (b)

several supply chains may cross-link.

Third, the mathematical model for the robustness of algorithms need to be constructed.
This thesis presented a qualitative analysis for the robustness of algorithms but not a
quantitative measurement. The mathematical model to measure the robustness in engi-
neering system should be extended into the algorithm design field. A system is divided into
two levels: infrastructure and substance [Wang, 2013]. The infrastructure system refers
to the machine system in the context of production, and the substance system refers to
the job which "flow” over the machine. Noises may present on the infrastructure system
and/or the substance system. Operations are applied on both the infrastructure system
and substance system. Operations are based on the plan and schedule. Therefore, the

measure of the robustness of a schedule should be a deviation of the performance of the
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system (I-S system) when the system has noise. Suppose that a underlying system has a
target to achieve. Then, the performance of the operation is the closeness of the output
of the system with respect to the target, which may be denoted by P = ||A — T'||, where
A: output; T: target; P: performance. Let ¢ denote the noise. Then the robustness
may be measured by how large § can go given P < O(P), max 0|p<o(p), where O(P) is
the tolerance of P. If the performance satisfaction refers to the convergence of O — T,
then the robustness may be measured by the largest § to have O — T, max §|o_r. If
the performance satisfaction is that the performance should satisfy X under the worst
scenario, then the robustness is max O |worst scenario satifies x- The above shows some idea
of the robustness of a schedule beyond the worst case performance, and these ideas may

be interesting to be closely examined, as they are close to the real situations.

Fourth, the mathematical model for resilience of algorithms should also be studied. With
respect to the I-S architecture of the supply chain system, the resilience of a schedule is
the ability of a schedule to recover from a disruption which could be on the infrastructure
system and /or the substance system [Wang, 2013; Zhang and Lin, 2010]. The resilience of
a schedule is thus examined from two angles: the performance and the disruption. There
are two general types of disruptions: the infrastructure and the substance. The perfor-
mance has three types as mentioned before: Suppose the disruption can be measured by
something called Y. Then, the resilience of a schedule can be expressed by maz Y|p<o(p),
max Y|o_r and mazx Y|yorst scenario- Lhe Y needs to be studied in future. In [Wang,

2013], the Y is defined as the cost and/or time to re-balance the supply and demand.
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Last, for the problems with more than two activities (Class 3), the systematic analysis of
the performance and property of algorithms is needed, as the literature has shown that
analytical results are almost for the first two classes. Though this has something to do
with the complexity of these problems, still more accurate results of scheduling are desired.
This means to study algorithms for trade-off between accuracy and efficiency through the

exploration of the properties of the problems (and thus heuristics).
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APPENDIX A
LOWER BOUND FOR SMP2

Consider the performance of an arbitrary on-line algorithm H for the following instance.

For Customer i, the instance releases a job with zero processing time at time TY) =0, and
if the algorithm H delivers the job at time pgi) > D, then there are no jobs coming for
customer 7. Otherwise, the second job with zero processing time arrives at time rg) =D,
and if the departure time of this job pg) > 2D, then there are no jobs coming, otherwise,

the third job comes at time Téi) = 2D, and so on. If the algorithm H delivers the jth
(i)

;" > jD, then there are no jobs coming, or the
()
J+

job with zero preparation time at time p
(7 + 1)th job with zero processing time comes at time ./, = jD. The process is repeated
until at most N jobs have been released and delivered (see Figure 10.1).

If the instance at last has released and delivered [ jobs for Customer i, where | < N,
then the [ jobs are delivered in [ different batches and Dl(i) = pl(i) > kD. So there is
D) (M) +TCD(n) = Dl(i) (n)+ID > 21D, where n is the schedule obtained by the algorithm
H and TC®(n) is the delivery cost for Customer i in 1. The optimal schedule delivers all

the jobs in a batch at time (I—1)D and there is Dﬁfl)az(opt)qLTC(")(opt) = (l-1)D+D = ID.
Diihs () +TC ()

Diz (opt)+TC ) (opt) —

If the instance at last has released and delivered N jobs for Customer ¢, the N jobs

are delivered in N batches and Dg\? >ry = (N —1)D. So there is Dﬁ%x(n) +TCO(n) =
Dg\? (n) + ND > (2N — 1)D, where n is the schedule obtained by the algorithm H and

Therefore,

TCW(n) is the delivery cost for Customer i in 7. The optimal schedule delivered all
the requirements in a batch at time (N — 1)D and there is D%)M(opt) + TC9 (opt) =

_ _ Cfini Dips (ATCO () s
(N—-1)D+ D = ND. As N gets infinitely large, D0 (ept) +TCD (opl) will tend to 2.
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Figure 10.1. The Construction of Lower Bound for SMP2
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Therefore, one can conclude cannot be less than 2, which com-

pletes the proof.
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