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Chapter 1

Introduction

Even if we do not realize, almost all of us are facing combinatorial optimization problems in
our daily life, i.e., problems where there are several possible solutions and we have to choose
the best or a fair enough solution in some respects. For example, when we want to get some-
where using public transport we may have several possible routes but we want to choose the
fastest one (or the one with the fewest transfers, or the one with the least walking, etc.). The
public transport company also faces combinatorial optimization problems. For example, on
the operational planning phase they have to create (i) daily schedules for the vehicles of their
fleet to perform the timetabled trips, minimizing some assets and operational costs; (ii) daily
shifts and (iii) rosters over a longer planning period (e.g., weeks or months) for the drivers,
satisfying a wide variety of federal regulations, minimizing the labor costs. Although our
planning problem can be easily handled and there are also several applications to support our
decisions, the problems arising in the public transport company require complex systems con-
taining suitable mathematical models and efficient algorithms to make them computationally
tractable.

Today’s industries are also teeming with combinatorial optimization problems. For exam-
ple, machine scheduling problems permanently arise in a company producing or assembling
some products. Such a problem involves sequencing a set of jobs (e.g., manufacturing op-
erations of a given product) to be processed in a set of resources. Without a claim to com-
pleteness, we mention that these problems have different flow patterns (e.g., single machine,
parallel machines, shop models), constraints (e.g., precedence constraints, setup times, release
dates, no-wait operations) and objectives (minimizing costs, penalties, makespan, or increas-
ing production throughput) based on the particularity of the companies and the products.
Again, it requires adaptable models and algorithms to take more and more details of the
production process into consideration while keeping the problem computationally tractable.
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Exact algorithms or heuristics?

Facing a hard problem, we can use two types of solution approaches: exact algorithms and
heuristics. Exact algorithms are guaranteed to find an optimal solution, however, it may
require plenty of time. In contrast, heuristics does not guarantee optimality, however, finds
a fair enough solution in a shorter execution time. So there is a trade-off between these
approaches we need to deal with. Although everybody desires an optimal solution to their
problem, since it minimizes the costs or maximizes the profit, we may not insist on such a
solution within a reasonable running time due to the complexity of the problem. For example,
in case of vehicle and crew scheduling problems the exact solution of an instance taken from
a middle-sized city (e.g., there are 2763 timetabled trips on an average workday in Szeged,
Hungary) is not possible (Argilan et al., 2010).

Despite all the difficulties mentioned so far, for all the problems investigated in this the-
sis we provide exact algorithms. In addition, for one of these problems we also present an
approximation algorithm, i.e.,, an algorithm which guarantees that its returned solution is
within a multiplicative factor of the optimal solution. In all these exact algorithms, integer
programming approaches play a key role.

Integer programming approaches

A well-established technique to create an exact solution approach is to formulate the given
problem as an integer linear program (ILP) and solve it with a branch-and-bound type algo-
rithm. Such a formulation consists of integer variables (i.e., variables that should take integer
values in the solution), linear constraints (or inequalities) and a linear objective function such
that the feasible solutions of the formulation represent the feasible solutions of the problem.
To solve an ILP problem one can adapt a branch-and-bound procedure which splits up the
problem into smaller subproblems and discards those that are not promising an optimal so-
lution for the original problem.

Although several softwares have been developed to solve ILP problems, these are usually
struggling on hard problems that we consider in this thesis. One of the main reasons for this is
that these are general solvers and have no insight into the problem except the initial formula-
tion. Thus, in order to make these problems manageable, we need to understand the structure
of the problem and utilize this knowledge to improve either the initial ILP formulation or the
solution procedure. The former task leads us to polyhedral investigations.

Polyhedral investigations

The linear inequalities of an ILP formulation determine a polyhedron in a multi-dimensional
space, called the LP-relaxed polyhedron, and the integer points (i.e., points with integer coor-
dinates) in this polyhedron represent the feasible solutions of the problem, see Fig. 1.1a. These
integer points (under certain conditions) also determine a polyhedron, called the polytope of
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(a) The polyhedron determined (b) The polytope of the integer  (c) A valid (dotted) and a
by linear constraints and its points facet-defining (dashed)
integer points inequality for the polytope
Figure 1.1: 2-dimensional example for the polyhedron associated with an integer linear

programming formulation

feasible solutions, see Fig. 1.1b, and basically the tighter an LP-relaxed polyhedron is the
better the corresponding ILP formulation for the problem is. So, our purpose is to find con-
straints that make the formulation tighter, called valid inequalities for the polytope of feasible
solutions, see Fig. 1.1c. The greatest achievement would be finding the complete description
of that polytope, i.e., its determining (so-called facet-defining) inequalities, see Fig. 1.1c, since
in that case we had the tightest ILP formulation for the problem. The bad news, besides that
finding this description is generally a challenging task, is that such a description could be
exponential size which makes again the problem computationally intractable. The good news
is that if we can identify a class of valid inequalities we can improve a branch-and-bound

procedure by adding these inequalities gradually to the formulation, if needed.

Problems investigated in the thesis

In this thesis we deal with three different combinatorial optimization problems presenting our
theoretical results, and our solution approaches along with the computational results of our
thorough experiments.

Resource constrained shortest path problem. In Chapters 3 and 4 we consider the resource con-
strained shortest path problem where the goal is to find the shortest path between two points
in a given network such that certain resource consumptions along the path do not exceed the
given limits. This problem and its variants have several direct real-world applications, e.g.,
finding a sequence of treatment processes that reduces the concentrations of the pollutants to
acceptable levels (Elimam and Kohler, 1997), designing a thermally efficient composite wall
or roof structure (Elimam and Kohler, 1997), calculating an aircraft’s optimal risk trajectory
(Zabarankin et al., 2002), locating a pipeline between two locations with safety valves (Laporte
et al,, 2012). The problem and its variants also arise in other optimization problems as a sub-
problem to be solved repeatedly, e.g., crew scheduling and rostering problems (Desrochers



and Soumis, 1989; Gamache et al., 1999), various vehicle routing problems (Chabrier, 2006;
Derigs et al., 2009), maximizing profit over the life cycle of a family of products by prescribing
the content and timing of upgrades (Wilhelm et al., 2003), optimizing the placement opera-
tions of a dual-head placement machine (Wilhelm et al., 2007). In Chapter 3 we investigate
approximation schemes for the problem, where the resource limits can be slightly violated. In
Chapter 4 we propose linear programming based exact solution algorithms for the problem.

Position-based scheduling on a single machine. As we mentioned before, machine scheduling
has a great practical relevance, and thus the problem has a large number of variants. Hence,
we do not attempt to enumerate any application of these problems, however, for a tertiary
analysis we refer to (Abedinnia et al., 2017). In Chapter 5 we consider and give an exact
solution approach to a machine scheduling problem where the set of jobs has to be sequenced

on a single machine.

Multiple-depot integrated vehicle and crew scheduling problem. As we mentioned before, the ve-
hicle scheduling and the crew scheduling problems are two main planning problems that
arise in public transportation. Several solution approaches have been proposed to solve the
variants of these problems which are either tested on real-life instances or integrated to an in-
formation system, e.g., the decision support system (GIST) of Portuguese transport companies
(Dias et al., 2002), the public transport company (Connexxion) in the Netherlands (Huisman
et al., 2004), the public transport company (Ljubljanski potniski promet) in Ljubljana, Republic
of Slovenia (Békési et al., 2009), the bus company (Tisza Volan) in Szeged, Hungary (Békeési
et al., 2009; Argilén et al., 2010), the mass transit system (MIO) in Cali, Colombia (Baldoquin
and Rengifo-Campo, 2018). In Chapter 6 we consider and give an exact solution approach
to the integrated vehicle and crew scheduling problem, where the vehicles and the crew are
scheduled simultaneously, which makes the problem more complex.



Chapter 2

Terminology, notation

2.1 Basics

We denote with Z, Q, and R the set of integer, rational, and real numbers, respectively. For a
set S € {Z,Q,R} of numbers, the set of positive and non-negative elements of S are denoted
with Sop:={e € S:e >0} and S>¢ := {e € S : e > 0}, respectively. Analogously, we denote
with Z9, Q%, and R? the set of d-dimensional vectors (d € Z~) with integer, rational, and
real coefficients, respectively, and for a set S € {Z, Q, R} of numbers, the set of d-dimensional
vectors with positive and non-negative coefficients are denote with S?; and Séo, respectively.

2.2 Graphs

2.21 Undirected graphs

An undirected graph is an ordered pair (V,E) where V is a set of elements, called nodes, and
E is a set of unordered pairs of nodes, called edges. If {u,v} € E, we say that nodes u and v
are adjacent, and for an edge e = {u, v} € E we say that e is incident to node u and node v.

A subset of nodes is a vertex cover if each edge of the graph is incident to at least one
node of this subset. A subset of nodes is a cligue if every two distinct nodes of this subset are
adjacent. A subset of nodes is independent if no two nodes of this subset are adjacent.

2.2.2 Directed graphs

A directed graph is an ordered pair (V, A) where V is a set of elements, called nodes, and A is a
set of ordered pairs of nodes, called directed edges or arcs. For an arc e = (u,v), u is called the
tail of e and v is called the head of e, and denoted with tail(e) and head(e), respectively.

For a node v let 6"(v) := {e € A : head(e) = v} = {(v1,v2) € A : v; = v} be the set
of incoming arcs of v, and 6°“!(v) := {e € A : tail(e) = v} = {(v1,v2) € A : v1 = v} be the
set of outgoing arcs of v. For a non-empty set of nodes S C V let 6°(S) := {(u,v) € A:u €
S and v ¢ S} be the set of outgoing arcs of S, and 6(S) := {(u,v) € A:u ¢ Sand v € S} be
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6 Machine scheduling

the set of incoming arcs of S. For a set of nodes S C Vlet y(S) := {(u,v) € A:u € Sandv € S}
denote the set of arcs spanned by S. Sometimes, to avoid ambiguity, we use notation 6% (v),
5out(v), 61 (S), 624(S), and yp(S) to indicate the underlying graph D = (V, A).

A sequence (e, ..., es) of arcs is called a walk, if head(e;) = tail(e;1) foralli=1,...,¢ —
1. A walk (ey,...,e/) is a path, if nodes tail(e;), head(e;), head(ey), ..., head(e;) are pairwise
distinct. A walk (eq,...,ep) is a cycle, if nodes head(e;), head(ez), ..., head(ey) are pairwise
distinct and head(e;) = tail(e;). A directed graph without any cycle is called acyclic. For
distinct nodes s, t € V, a path (ey, ..., ¢/) is called an s-t path, if s = tail(e;) and t = head(ey).
The set of all s-t paths in a given graph is denoted with P;.

A node u is reachable from node v if D contains a v-u path. The set of nodes reachable from
node v is denoted with p°*(v), and symmetrically, let p(v) be the set of nodes from which
node v can be reached. Note that v € p°*(v) and v € p'"(v) for each node v. For anodev € V,
let D[o] := (p(v) U p°(v),v(0™(v)) Uy (0°(v))). Similarly, for an arc e = (u,v) € A, let
Dle] := (o™ (u) Up® (), v(0™(u)) U{e} Uv(p°(v))). Clearly, 7t is an s-t path in D containing
node v (arc e) only if 77 is an s-t path in D[] (in Dle]).

A cut is a partition of the nodes into two disjoint subsets X and X, where @ # X C V and
X =V \ X. For distinct nodes s,t € V a cut (X, X) is called an s-t cut if s € X and t € X.

For a directed graph D = (V,A) and arc e € A, let D\ e denote the directed graph
obtained from D by deleting arce, i.e,, D\ e := (V, A\ {e}). We call an arc e = (u, v) transitive
in D, if there exists an u-v path in D \ e. A directed, acyclic graph without any transitive arc
is called a precedence graph.

2.3 Machine scheduling

Aset{]1,...,Jn} of jobs has to be processed on a set {Mj, ..., My, } of machines. Each machine
can process at most one job at a time and each job can be processed on at most one machine
at a time. To reflect various job, machine and scheduling characteristics we use the 3-field
notation « | B | introduced by Graham et al. (1979), where the first field, «, specifies the
machine environment; the second field, B, indicates additional restrictions (e.g., processing
time, precedence constraints, etc.); and the third field, -y, indicates the optimality criterion.

Unless otherwise stated, we assume that each job has to be processed on exactly one
machine. A single-machine problem is denoted by « = 1, i.e., we write 1| | v. For multiple-
machine problems a = P refers to case of identical parallel machines, where the processing
time of a job (i.e., the amount of time required to process the job) does not depend on the
machines. In the case of « = Pm the number of machines, m, is given a priori.

For each job J; we denote with pj; its processing time related to machine M;. In the case
of a single machine or parallel identical machines we could simply use p;. The notation
| p; = 1| refers to the case of unit-time jobs, that is, for each job J; we have p; = 1.

We denote with prec the presence of precedence constraints, that is, when a precedence
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a) arbitrary precedences (b) chain precedences (c) 2-chain precedences

Figure 2.1: Examples for precedence constraints

relation between the jobs is specified. Such a relation is derived from a precedence graph
with nodes corresponding to jobs; if there is a directed path from J; to J; (J; # J;) then job J;
can be started only if job J; is already processed. In this case, we write J; << J;, and job J;
is called a predecessor of job J; and job J; is called a successor of job J;. Moreover, if (J;,];)
is an arc in the precedence graph, we say that job J; is an immediate predecessor of job J; and
job Jj is an immediate successor of job J;, and we write J; < J;. We illustrate some special cases
of precedence constraints in Fig. 2.1. In the case of chain precedence constraints (denoted by
chains) each job has at most one immediate predecessor and at most one immediate successor,
moreover, if each job has either exactly one immediate predecessor or exactly one immediate
successor but not both (i.e., each chain consists of exactly two jobs) we have a 2-chain precedence
constraint (denoted by 2-chains).

For a given schedule S let CS denote the completion time of job J;. The makespan of some
schedule S is the maximum of the job completion times, i.e., Cy,y := max; C].S . If a due-
date d; is given for each job J;, then the tardiness of the job is Tf := max{0, st —d;}, while
Ujs indicates if the job is late, i.e., U].S =1, if CjS > dj, and 0 otherwise. The jobs may also
have some non-negative weight w;. The optimality criterion for minimizing the makespan,
the sum of completion times, the weighted sum of completion times, the total tardiness and

the number of tardy jobs is denoted by Cmax, 3. C i ijCj, T, and Y u;, respectively.

2.4 Combinatorial optimization problems

An instance of the combinatorial optimization problem is given by a set S of feasible solutions
along with an objective function ¢ : § — R, and the problem is the following:

minimize (or maximize) ¢(S) subjectto S € S. (2.1)

The budgeted version of a combinatorial optimization problem (2.1) has an additional set of
k weight functions on the feasible solutions, that is, w : § — QF, and there is a limit L € QF
on the total budget allowed. The k-budgeted optimization problem is formulated as

minimize (or maximize) ¢(S) subjectto S € S, and w;(S) < L;foralli=1,...,k. (2.2)

Note that problem (2.2) is not more general then problem (2.1), since it can be written in
the form: min / max{c(S) : S € &'}, where &' = {S € S : w;(S) < L; foralli =1,...,k}.
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However, the form of (2.2) will be useful for us, because in some cases we will relax the budget

limits.

2.4.1 Approximation

An a-approximation algorithm, a > 1, for an optimization problem II is a polynomial time
algorithm which finds an a-approximate solution S for IT, that is, c(S) > c(Sopr)/w if IT is
a maximization problem, and ¢(S) < ac(Sppr) if IT is a minimization one, where Sppr is an
optimal solution. A polynomial time approximation scheme (PTAS) for an optimization problem
IT is a family of approximation algorithms {A;}-o such that A is an (1 + ¢)-approximation
algorithm for IT for any € > 0. A fully polynomial time approximation scheme (FPTAS) for I1 is a
PTAS with {A¢}¢>0 such that A, runs in polynomial time in 1/¢ as well.

2.4.2 Examples

In the following we introduce some cases of the combinatorial optimization problem, and pro-
vide some results which will be useful for the rest of this thesis. Note that machine scheduling
problems proposed in Section 2.3 are also combinatorial optimization problems where the set
of feasible solutions consists of the schedules satisfying the corresponding restrictions, and
the cost of such a schedule is given by the corresponding optimality criterion.

In the following examples given a set U of elements along with costs ¢ : U — R, the
feasible solutions are certain subsets of the elements, i.e., S C 24, and the cost of a feasible
solution S € S is defined by ¢(S) := Y ,c5c(e). In the case of budgeted version, there are
k weight functions on the elements, w : U — QF, and the weight of a feasible solution S € &
is defined by w;(S) := Y ,cswi(e) foralli=1,..., k.

Shortest Path Problem. In the SHORTEST PATH PrROBLEM (SPP) given a directed graph with
two designated nodes, each arc has a length, and a path with minimum total length is sought
between the designated nodes, that is, SPP refers to the minimization version of problem (2.1),
where S = Py, i.e., the set of all s-t paths of a directed graph D = (V,U) with designated
nodes s, t € V.

Resource Constrained Shortest Path Problem. The RESOURCE CONSTRAINED SHORTEST PATH PROB-
LEM (RCSPP) corresponds to the budgeted version of SPP. Dror (1994) shows that RCSPP is
NP-hard hard in the strong sense for graphs containing negative cost cycles, however, the
problem remains NP-hard even if the graph is acyclic, there is a single weight function, and
all the arc weights and costs are non-negative (cf. (Garey and Johnson, 1979, problem ND30)).

Matroid Basis Problem. The MATROID Basis PROBLEM refers to the problem (2.1), where § is
the set of bases of a given matroid with ground set U. Specially, if S is the set of all spanning
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trees of a given undirected graph G = (V, U) then problem (2.1) refers to the SPANNING TREE
PROBLEM.

Matching problems. In the case of (BIPARTITE) (PERFECT) MATCHING PROBLEM the solution
set S consists of the (perfect) matchings of an undirected (bipartite) graph G = (V, U).

Vertex Cover Problem. In the VERTEX CovER ProBLEM (VCP) a vertex cover with minimum
cardinality is sought, that is, VCP refers to the minimization version of problem (2.1), where
S is the set of all vertex covers of an undirected graph G = (U, E), and c¢(v) = 1 for all
v € U. Dinur and Safra (2005) show that it is NP-hard to approximate VCP to within any
factor smaller than 10v/5 — 21 ~ 1.3606.

Cligue Problem. In the CLIQUE PrOBLEM (CLP) a clique with maximum cardinality is sought
for a given graph, that is, CLP refers to the maximization version of problem (2.1), where § is
the set of all cliques of an undirected graph G = (U, E), and ¢(v) = 1 for all v € U. Hastad
(1996) shows that CLP is not approximable within |V|"/>~¢ for any & > 0.

Independent Set Problem. In the INDEPENDENT SET PROBLEM (ISP) an independent set with
maximum cardinality is sought for a given graph, that is, ISP refers to the maximization
version of problem (2.1), where § is the set of all independent sets of an undirected graph G =
(U,E), and c(v) = 1 for all v € U. Clearly, an independent set S in G is a clique in the
complement graph G, and vice versa, thus the result of Hastad (1996) for CLP is also valid
for ISP.

Knapsack problems. In the Binary KNarsack PRoBLEM (KP) we have a set of items, each with
a weight and a value, and a subset of item with maximum total value is sought such that
the total weight of these items does not exceed a given capacity. The MULTI-DIMENSIONAL
Knaprsack ProBLEM (MDKP) is similar to KP, however, in this case each item has k weight
values. KP and MDKP refer to problem (2.2) with k = 1 and k > 2, respectively, where
S = 2Y for a set U of items.

2.5 Polyhedral theory

Consider a set of finitely many points S = {xl, .. .,xk} C R", and scalars Aq,...,Ar € R™.

1 .., xk. If in addition

1

The vector x := YX | A\;x' is called a linear combination of the vectors x
YK, Ai = 1 holds, then x is called an affine combination of the vectors x,...,x*. Moreover, if
0<Ajforalli=1,...,k then x is called a convex combination of the vectors x1, ..., xk. The set of
all linear (affine, convex) combinations of the points in S, denoted by lin(S) (aff(S), conv(S)),

is called the linear (affine, convex) hull of S.
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A set of points x!,...,x* € R" is linearly independent if Y'5_; A;x' = 0 implies A; = 0 for
alli =1,...,k; otherwise, the points are linearly dependent. The rank of a set S C R", denoted
by rank(S), is the cardinality of the largest linearly independent subset of S. The rank of a
matrix A € R™*", denoted by rank(A), is the rank of the set of its row vector (which is the
same as the rank of the set of its column vectors). A set of points x!,...,x* € R" is affinely
independent if 2?:1 Aixt = 0 and Zf-‘zl Ai =0imply A; = 0 for all i = 1,...,k; otherwise, the
points are affinely dependent.

A polyhedron P C R" is the set of points that satisfy a finite number of linear inequalities;
thatis, P = {x € R" : Ax < b}, where (A,b) is an m x (n + 1) matrix. Throughout the
text we assume that (A,b) has rational coefficients. Let [m]| := {1,...,m}, and for i € [m]
let (a',b;) denote the ith row of matrix (A,b). A polyhedron P is of dimension k, denoted by
dim(P) = k, if the maximum number of affinely independent points in P is k + 1. Let M~ :=
{i € [m] : a’x = b; for all x € P} and M= := [m]\ M~ = {i € [m] : a’x < b; for some x € P},
and let (A=,b7) and (AS,b=) be the corresponding rows of (A,b), respectively. (E,f) C
m' x (n+1) is called an equation system for P, if aff(A=,b~) = {x € R" : Ex = f}, moreover,
it is minimal system for P, if rank(E, f) = rank(A=,b~) also holds.

Proposition 2.1. Let (E, f) be an equation system for P C R", then dim(P) + rank(E, f) = n.
Specially, dim(P) + rank(A=,b~) = n.

Note that the result of Proposition 2.1 is still valid with the convention that if P = @, then
dim(P) = —1.

The inequality ax < B is called a valid inequality (or cutting plane) for P, if it is satisfied by
all points in P. If ax < B is a valid inequality for P, then F = {x € P : ax = B} is called a face
of P, and we say that ax < f represents F. A face F of P is a facet of P, if dim(F) = dim(P) — 1.
We say that an inequality is a facet-defining inequality for P, if it represents a facet of P.

2.6 Mixed-integer linear programming
Consider the mixed-integer linear programming (MILP) problem of the following form:
minimize {cx +dy: Ax+ By >b,x € Z%,y € ]R’;O} , (2.3)

where A € Q"*", B€ Q"*P,b € Q",c € R",and d € RP. The set S = {(x,y) € Z", x R :
Ax + By > b} is called the set of feasible solutions of (2.3) and P := conv(S) is called the
polyhedron of feasible solutions of (2.3) (or the polytope of feasible solutions of (2.3), if it is bounded).
The problem

minimize {cx +dy: Ax+By >b,x € RLy,y € ]R;O} (2.4)

is called the LP-relaxation of (2.3). The (pure) integer linear programming (ILP) problem

minimize {cx : Ax > b,x € Z%} (2.5)
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is the special case of MILP (2.3) in which there are no continuous variables, and the linear
programming (LP) problem

minimize {dy :By>bye ]R;O} (2.6)

is the special case of MILP (2.3) in which there are no integer variables. The dual problem
of (2.6) is the problem
maximize {7tb : 7B < d,m € R%,}. (2.7)

2.6.1 Column generation

Linear programs can be solved efficiently e.g., with the simplex algorithm or interior point
methods, however, in some cases all the variables cannot be considered explicitly (e.g., due to
the huge number of variables). In a column generation there is an initial system consisting
of a subset of the columns only, which is gradually augmented by the missing columns, if
needed. The approach is based on the observation that most of the columns will be nonbasic
in an optimal solution, and have their corresponding variable equal to zero, thus, the majority
of the columns are irrelevant for solving the problem optimally.
Consider the linear programming problem of the form (2.6), called master problem, and the
restricted master problem
minimize {d~y :By>bye IRqZO} (2.8)
which is obtained from the master problem (2.6) by excluding a set of columns, and its dual

problem
maximize {7tb : 7B < d, 7w € R%}. (2.9)

That is, d and B is the vector and matrix obtained from d and B, respectively, by exclud-
ing p — q columns. Solving the restricted master problem (2.8) we get an optimal (primal)
solution 7 € IRL7>0 for (2.8) with optimal (dual) solution 7= € qu>0 for (2.9). Clearly, the vec-
tor 7 € RY, obtained from 7 by completing with zero values is a feasible solution for the
original pro:talem (2.6), moreover, it is an optimal solution, if the dual solution 7 is feasible for
the original dual problem (2.7), i.e., 7B <d;holds fori=1,..., p. The subproblem

minimize {di —AB i€ {1,...,p}} (2.10)

to find a violating column (if any) is called the pricing problem. If its optimum is greater than
or equal to zero, then 7 is optimal for the original dual problem; otherwise there exists a
column B’ (i € {1,...,p} \ I) with negative reduced cost d; — 7B'.

The sketch of a column generation procedure for (2.6) is the following: (i) we obtain a
restricted master problem (2.8), then (ii) we solve the restricted mater problem to yield primal-
dual solution (7, 77), and finally (iii) we solve pricing problem (2.10). If its optimum is greater
than or equal to zero, we stop since 7° is an optimal solution for the master problem (2.6);
otherwise, we add the violating column for the restricted master problem and repeat the
procedure.
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2.6.2 Branch-and-bound procedure

The branch-and-bound procedure is generally used to solve combinatorial optimization prob-
lems. The basic idea of the procedure is to split the original problem into smaller ones, such
that the set of feasible solutions of the original problem is the (usually disjunct) union of
the set of feasible solutions of the subproblems. The subproblems can be divided into other
subproblems, and the investigated subproblems can be represented with a rooted tree, called
enumeration tree, where the root represents the original problem, and the children of a node
represent the corresponding subproblems. We use ‘subproblem” and ’(enumeration tree) node’
as synonyms for each other. For each subproblem a lower bound on its optimal solution is
calculated, and a subproblem can be pruned from the tree, if its lower bound greater than an
upper bound on the original problem.

In the case of an LP-based branch-and-bound procedure the lower bounds are obtained from
the LP-relaxation, and the branching is taken by adding linear inequalities to the subproblems.
In the following we describe the sketch of the LP-based branch-and-bound procedure to solve
problem (2.5). Note that the procedure is very similar for solving problem (2.3).

Let Il denote the original problem. During the procedure we maintain a lower bound LB
and an upper bound UB for the optimum value of Iy, and a list £ of subproblems. In the
beginning LB = —oo, UB = +o0 and £ contains only Ily. The sketch of the procedure is the
following: (i) Node selection: In a general step we choose a subproblem II from list £, and
find the optimal solution x* of its LP-relaxation. (ii) (a) Pruning: If x* does not exists (since
IT is infeasible) or UB < cx*, then we prune the corresponding node from the tree, since the
sub-tree rooted at that node does not contain better solution than the actual one. (b) Bounding:
If cx* < UB and x* is integral, we set UB to cx*. (c) Branching: If cx* < UB but x* is not
integral, we create two subproblems, i.e., two child nodes in the tree. Let i be an index such
that x7 is not integral, and let 14,4, and I1,, be the subproblems obtained from IT by adding
inequalities x; < |x7] and [x7] < x;, respectively. We add ITjyy, and I, to the list £. (iii)
We remove I1 from list £ and we select a new one, if £ is not empty.

Above we described the default branching strategy for an LP-based branch-and-bound
procedure (which is called the 0-1 branching in the case of problems with binary variables
only). Note that in this branching strategy each subproblem is divided into exactly two
subproblems by considering a single variable, however, one can create arbitrary number of
subproblems, and take multiple variables into consideration to perform branch.

2.6.3 Branch-and-cut procedure

The branch-and-cut procedure is the extension of the branch-and-bound procedure where in
the nodes of the enumeration tree the corresponding LP-relaxation is strengthened by valid
inequalities. That is, if the optimal solution x* for the LP-relaxation is not integral, then we
add inequality ax > B to the problem such that ax > f is valid for the polytope of the feasible
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solutions, but x* violates it, i.e., ax* < B. The procedure to find such an inequality is called
separation procedure.

2.6.4 Branch-and-price procedure

The branch-and-price procedure is the combination of the branch-and-bound procedure with
column generation. Note that to solve problem (2.5) optimally it is not sufficient in general
to apply column generation for the LP-relaxation of the problem and to solve the integer
programming problem with the obtained column set. In the case of a branch-and-price pro-
cedure in each node of the enumeration tree a column generation procedure is applied. If

cutting planes are also separated, the method is known as branch-price-and-cut procedure.

2.6.5 Improvement techniques

Several techniques are developed to improve a branch-and-bound procedure. For example,
we already mentioned the use of cutting planes that yielded the branch-and-cut procedure. In
the following we discuss some other techniques.

Presolving

In most cases, the MILP formulation can be simplified (e.g., by removing redundant inequali-
ties) and strengthened (e.g., by exploiting integrality information).

Branching strategies

Based on the relying problem one can create problem-specific branching strategies. Typically,
in a branch-and-price method the default branching strategy could be weak. Consider for
example a problem with set partitioning structure, i.e., of the form min{cx : Ax =1, x €
{0,1}"} where A has 0-1 columns representing some subsets of a set. Fixing a variable to 1
on a branch reduces the search space on the corresponding enumeration subtree, however,
fixing a variable to 0 on the other branch has a meager affect. Ryan and Foster (1981) suggest
a branching strategy based on the observation that in every fractional solution of the LP-
relaxation, there exists a pair of rows (A;, A;.) with 0 < Y .cc(i ) Xc < 1, where C(i, j) is the set
of columns covering both constraints A;. and A;, ie., C(i,j) = {c € {1,...,n} : Aic = Ajc =
1}. Their branching strategy creates two branches: one forcing to cover rows A;. and A;. by

the same column, and another one forcing to cover the two rows by different columns.

Bound tightening, variable fixing

Bound tightening can be applied in an enumeration tree node prior to solving the correspond-
ing node-LP. The aim of the procedure is to tighten the bounds of some variables locally, i.e.,
in the enumeration subtree rooted in the corresponding node. In the case of binary linear
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programs we refer to this procedure as variable fixing, since tightening bounds of a binary
variable is fixing the variable to 0 or 1.

Primal heuristics

Primal heuristics aim to find feasible solutions during the global search. Some simple heuris-
tics which do not require a starting solution can be applied before the initial LP-relaxation of
the MILP is solved. Other heuristics (e.g., simple rounding heuristics, diving heuristics) can
be applied in enumeration tree nodes after the corresponding node-LP is solved. Local search
heuristics can be applied after a feasible solution for the MILP is found.

2.6.6 Solvers

Several commercial and non-commercial solvers have been developed for solving MILPs.
CPLEX Optimizer, FICO Xpress Solver, and Gurobi Optimizer are the most well-known com-
mercial solvers, and all of them provide a C++ callable library for users to implement their
own plugins via callback functions (cutting plane separators, branching rules, primal heuris-
tics, etc.). Note that none of these solvers support branch-and-price, that is, they allow to add
columns to the problem only at the root node. SCIP Optimization Suite is a non-commercial,
open-source solver (implemented in C along with C++ wrapper) for constraint integer pro-
gramming including MILP. It is also a framework for branch-price-and-cut and provides total
control of the solution process.



Chapter 3

Multi-criteria approximation scheme
for the resource constrained shortest
path problem

In Section 2.4.2 we introduced the RESOURCE CONSTRAINED SHORTEST PATH PrROBLEM (RCSPP)
as the budgeted version of the SHORTEST PATH PROBLEM. In this chapter we investigate multi-
criteria approximation schemes for RCSPP, where the budget limits can be slightly violated.
The motivation for our study is the paper by Grandoni et al. (2014) in which the budgeted
versions of a number of combinatorial optimization problems are discussed. Our positive and
negative results, along with the observations of Grandoni et al. (2014) give a complete picture
on the approximability of RCSPP in terms of approximation schemes.

3.1 Introduction

3.1.1 Problem definition

In this chapter we consider budgeted combinatorial optimization problems of the following
form. Given a set U of elements along with a cost function ¢ : U — Q, a finite set S C 24 of
feasible solutions, and a set of k weight functions w : U — QX on the elements along with
budget limits L € QX ;. The k-budgeted combinatorial optimiza_tion problem is formalized as

minimize (or maximize) ¢(S) subjectto S € S, and w;(S) < L;foralli=1,...,k
with ¢(S) := Y csc(e) and w;i(S) := Y ,cswi(e) foralli=1,...,k.

3.1.2 Preliminaries

In Section 2.4.1 we introduced the concepts of approximation, PTAS and FPTAS for optimiza-
tion problems, and now we define similar concepts for the budgeted version. A multi-criteria

15
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(wo; a1, . .., ax)-approximation algorithm, a; > 1, for a k-budgeted optimization problem is an
algorithm which finds an ag-approximate solution S for the non-budgeted problem such that
w;(S) < wL;foralli =1,...,k. A multi-criteria approximation scheme for a k-budgeted opti-
mization problem IT contains a (1+¢;1+¢,...,1+ ¢)-approximation algorithm for IT for any

e> 0.

3.1.3 Related work

In the case of a single budget (i.e., k = 1), Hassin (1992) propose the first (1 + ¢;1)-FPTAS for
RCSPP on acyclic graphs with time complexity O(m(n?/¢)log(n/¢e)), where m and n denote
the number of arcs and nodes of the given directed graph, respectively. Ergun et al. (2002) give
another (1 + ¢;1)-FPTAS with improved running time of O(mn/¢). For general graphs Lorenz
and Raz (2001) propose an (1 + ¢;1)-FPTAS with time complexity of O(mn(loglogn + 1/¢)).
Goel et al. (2001) give an (1;1 + ¢)-FPTAS with running time O((m + nlogn)n/e).

In the case of 2 < k = O(1), one can obtain a multi-criteria (1+¢1+¢,...,1+ ¢)-FPTAS
for the k-BUDGETED s-t PATH PrROBLEM (including RCSPP) and the k-BUDGETED SPANNING TREE
ProBLEM based on the general technique of Papadimitriou and Yannakakis (2000), however,
there is no (ag; a1, . .., ax)-approximation algorithm with two or more «;’s equal to 1 for these
problems, unless P=NP (see (Grandoni et al., 2014)). Further on, Grandoni et al. (2014)
describe (1;1+¢,...,1+ ¢)-PTASs for the k-BUDGETED SPANNING TREE PROBLEM and the k-
BUDGETED MATROID Basis PROBLEM, however, they do not provide such an algorithm for RC-
SPP, which is one of the motivations for our work. They also providea (1+¢&1+¢,...,1+¢)-
PTAS for the k-BUDGETED BIPARTITE MATCHING PROBLEM. Another motivation is that the
method of Papadimitriou and Yannakakis (2000) and the results of Grandoni et al. (2014)
work only if the number of weight functions, k, is a constant.

Song and Sahni (2006) describe e-approximation algorithms for k-MCP. For an overview of
exact and approximation algorithms for k-MCP and its variants we refer to (Garroppo et al.,
2010).

3.1.4 Our contribution

Firstly, we show that RCSPP admits no multi-criteria PTAS if the number of weight functions,
k, is part of the input (i.e., not a constant), unless P = NP. This statement is also true
for some other k-budgeted optimization problems (Theorem 3.1). On the positive side, we
provide a (1;1+¢,...,1+ ¢)-FPTAS for the case of k = O(1) (Theorem 3.2). Notice that a
direct application of the method of Papadimitriou and Yannakakis (2000) would give only an
(14&1+e,...,14¢)-FPTAS. Our multi-criteria FPTAS is a dynamic programming algorithm,
similar to the SPPP algorithm of Lorenz and Raz (2001), with a combination of the rounding
technique of Song and Sahni (2006). The time complexity of our multi-criteria approximation
scheme is O(m(n/¢e)¥), which for k = 1 matches that of Ergun et al. (2002), who provided an
(1+¢1)-FPTAS for RCSPP restricted to acyclic graphs.
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Our positive and negative results, along with the observations of Grandoni et al. (2014)
give a complete picture on the approximability of RCSPP in terms of approximation schemes.

Theorem 3.1. If P # NP, and the number of weight functions, k, is not a constant (i.e., part of the in-
put), then there is no polynomial time multi-criteria approximation scheme either for the minimization
or for the maximization version of the k-BUDGETED s-t PATH PROBLEM, the k-BUDGETED SPANNING
TREE PROBLEM, the k-BUDGETED MATROID BAsts PROBLEM, and the k-BUDGETED BIPARTITE PER-
FECT MATCHING PROBLEM.

Note that RCSPP refers to the minimization version of the k-BUDGETED s-t PATH PROBLEM.

Theorem 3.2. If the number of weight functions, k, is a constant (i.e., not part of the input), then there
exists a fully polynomial time (1,1 +¢,...,1 + €)-approximation scheme for the RESOURCE CON-
STRAINED SHORTEST PATH PROBLEM.

We emphasize that our result is valid for general graphs with nonnegative weights and
arbitrary costs, however, cycles with negative total cost are not allowed.

3.2 Proof of Theorem 3.1

In this section we assume that the number of weight functions, k, is part of the input (not a
constant). First, we prove that unless P = NP, there exists no polynomial time multi-criteria
approximation scheme for RCSPP (Theorem 3.3). Based on the proof, it is a routine to show
that there is no multi-criteria PTAS for the minimization version of the k-BUDGETED SPAN-
NING TREE PROBLEM (thus for the k-BUDGETED MATROID BAsis PROBLEM) and the k-BUDGETED
BIPARTITE PERFECT MATCHING PROBLEM.

Theorem 3.3. If P # NP, and the number of weight functions, k, is part of the input (i.e., not a
constant), then there is no polynomial time multi-criteria approximation scheme for the RESOURCE
CONSTRAINED SHORTEST PATH PROBLEM.

Proof. We give a PTAS-preserving reduction from the VERTEX COVER PROBLEM (VCP) to RCSPP
to show that there is no polynomial time (1 +¢2 —¢,...,2 — ¢)-approximation algorithm
for RCSPP with 0 < & < 0.3606, unless P = NP. Recall that an instance of VCP is given by
an undirected graph G, and a minimum size subset of nodes C C V(G) is sought such that
for each edge (u,v) € E(G), 1 < |[{u,v} NC|. Given a VCP instance, we create an instance
of RCSPP with k = |E(G)| and with directed graph D as follows. For each node v; € V(G),
i =1,...,n, we add two distinct nodes x; and y;, and also node x,41 to V(D), and three
arcs (xj,xiy1), (x;,yi) and (yj, xi+1) to A(D). Lets = x1, t = x,41. We create a cost function
c: A(D) — Q> such that c(x;, x;41) = 1 and c(x;,y;) = c(yi, xi41) =0foralli=1,...,n. We
create weights w : A(D) — leEéG)l such that

Wz’j(ﬂ) _ 1 ifa= (.xl-,yi) ora= (xj,yj),
0 otherwise
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for each (v;,v;) € E(G). We set the corresponding budget limit L;; to 1.

Consider the one-to-one correspondence between the node sets of G and the s-t paths
in D, such that to a node set C C V(G) we assign the s-t path 71[C] in D consisting of arcs
{(xi, xi31) + v;i € CYU{(x;,¥i), (i, xiy1) : vi &€ C}. Itis clear that for a node set C C V(G) and
the corresponding path 77[C], c¢(7t[C]) = |C|, moreover, we claim that C is a vertex cover if and
only if P[C] satisfies the budget limits. If C is a vertex cover, then for each edge (v;,v;) € E(G)
we have 1 < [{v;,v;} N C|, thus [{(x;,¥:), (x,y;)} N 7[C]| < 1, therefore w;;(7r[C]) < Ljj. The
opposite direction can be shown similarly.

Assume that we have an (1 +¢2 —¢,...,2 — ¢)-approximation algorithm for RCSPP with
0 < & < 0.3606. Applying this algorithm for RCSPP instance, we can find in polynomial time
an s-t path 7 such that ¢(7r) < (1 +¢)c(mopr) and wyj(7r) < (2 — ¢)L;;, for all (v;,v;) € E(G),
where mopr is an optimal solution for RCSPP. On the one hand, ¢(77) < (1+¢)c(mopr) = (1+
¢)|Copr|, where Copr is an optimal solution for VCP. On the other hand, w;;(7) <2 —¢ <2,
i.e., wij(7r) < 1 holds for all (v;,v;) € E(G), thus the set C C V(G) corresponding to 7 is a
vertex cover. To sum up, by applying the approximation algorithm for RCSPP instance, we
can find in polynomial time a vertex cover C in G such that |C| < (14 ¢)|Copr| which is
impossible for e < 0.3606, unless P = NP (see (Dinur and Safra, 2005)). O

Now, we prove that the MuLTI-DIMENSIONAL KNAPSACK PrOBLEM (MDKP) does not admit
a polynomial time multi-criteria approximation scheme if the number of dimensions, k, is
part of the input (Theorem 3.4). Recall that an instance of MDKP is given by a set of items U,
where each item u € U has a cost c(u) and a weight w(u) € QX,, and there is a weight limit
L € Q%,. A subset of items S C U of maximum ¢(S) value i;sought such that w(S) < L.
Appare;ntly, it is the budgeted version of a trivial maximization problem over all subsets of U.

By using similar techniques it is easy to prove that there exists no multi-criteria PTAS for
the maximization version of the k-BUDGETED s-f PATH PROBLEM, k-BUDGETED SPANNING TREE
ProOBLEM, the k-BUDGETED MATROID BAsts PROBLEM and the k-BUDGETED BIPARTITE PERFECT
MATCHING PROBLEM, if the number of weight functions, k, is part of the input (i.e., not a
constant), unless P = NP.

Theorem 3.4. If P # NP, and the dimension k of MDKP is part of the input (i.e., not a constant),
then there is no polynomial time multi-criteria approximation scheme for MDKP.

Proof. We give a PTAS-preserving reduction from the INDEPENDENT SET PrROBLEM (ISP) prob-
lem to MDKP. An instance of ISP is given by an undirected graph G = (V, E), and a maximum
size subset of nodes S C V is sought such that for each edge (u,v) € E, |{u,v} N S| < 1. Given
an ISP instance, we create an instance of MDKP with k = |E| as follows. We create a set of
items U = {uy,...,u,} where item u; corresponds to node v; € V and it has a cost c(u;) = 1.
We create weights w;; : U — Q‘EE(‘) such that
) 1 if u corresponds to v; or vj,
wiju) = { 0 otherwise
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for each (v;,v;) € E. We set the corresponding budget limit L;; to 1.
Consider a node set I = {v;,...,v;,} C V and the corresponding set of items S =

—_

{uiy, ..., ui,}. If I is independent, then for each edge (v;,v;) € E we have [{v;,v;} NI| <1,
thus [{u;, u;} N S| < 1, therefore w;;(S) < Ly, that is, S satisfies the budget limits, moreover
c(S) = |I|. The opposite direction (that is, the node set corresponding to a set of items that
satisfies the budget limits is independent) can be shown similarly.

Similarly to the previous proof, if wehad a (1+¢2 —¢,...,2 —¢)-approximation algorithm
for MDKP with 0 < ¢ < 1, we could find in polynomial time an independent set I in G such

that |I| > |Iopr|/ (1 + ¢€) which is impossible, unless P = NP (see (Hastad, 1996)). O

3.3 Proof of Theorem 3.2

Wegivea (1;1+¢,...,1+ ¢)-FPTAS for RCSPP, where the number of weight functions, k, is a
constant. Recall that this problem can be formulated as

mgl {c(mr) : wi(m) <L;foralli=1,...,k}. (3.1)
TTEPst

For a given an € > 0 we scale and round the weights, that is, we define a scale vector
A € Qk>o and scaled weights w € Qk>0 as follows: foralli =1,...,klet A; := ¢L;/(n—1),
and for each arc a € A let w;(a) := d;(a)A;, where d;(a) = 1 if w;(a) = 0, otherwise d;(a) is
a positive integer such that (d;(a) — 1)A; < w;(a) < d;(a)A; holds. Note that 0 < w;(a) holds
for each arcaand i = 1,...,k. Consider the following, scaled problem:

mgl {c(mr): wi(mr) < (1+¢)L;foralli=1,..., k}. (3.2)
TTE Pst

For any s-t path mand i =1, ...,k we have

wi(m) =Y wi(a) < ) (wi(a) + ;) < Y wia) + (n—1)A; = wi(7) + €L,

aermn acm aermn

since 7t consists of at most n — 1 arcs. Clearly, if w;(7r) < L; holds for some i = 1,...,k, then
w;(7) < (1+¢)L; also holds. That is, if 7 is a feasible solution for the original problem (3.1),
then 77 is feasible for the scaled problem (3.2) as well. Moreover, since by definition w;(a) <
w;(a) holds for all arcs @ and i = 1,...,k, thus for each feasible solution 7t for the scaled
problem (3.2) we have w;() < w;(m) < (1+¢)L;, foralli = 1,...,k. These imply the
following proposition.

Proposition 3.1. If problem (3.1) has a feasible solution, then any optimal solution for problem (3.2)
isa (1;1+¢,...,1+ ¢)-approximate solution for (3.1).
3.3.1 Dynamic programming algorithm

In the following we use element-wise operations for vectors. That is, the Hadamard product
of vectors a, b € QF is the vector aob € QF with (aob); = a;b; foralli = 1,...,k. The
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inverse of vector a € Qk>0 is the vector a=! € Qk>0 with (a7!); = 1/a; foralli = 1,...,k.
For k-dimension vectors a and b we write a < b (a < b) if a; < b; (a; < b;) holds for all
i=1,...,k

A pattern is a vector § = (#1,...,1x) where ; (i = 1,...,k) is a non-negative integer. Note
that for any path 77, there is a pattern 5 with nonzero elements such that w(r) = 7oA. A
pattern 7 is feasible if 7 o A < (1 + ¢)L holds.

Proposition 3.2. The number of feasible patterns is O((n/e)¥).

Proof. For any feasible pattern 7, 0 < 1; < (1+¢)L;/A; = (n —1)(1+1/¢) holds for all i =
1,...,k, thus the number of feasible patterns is at most ((n — 1)(1+ 1/¢) + 1)F = O((n/e)").
O

For a node v and pattern 7 let x(v, ) denote the cost of the minimum cost s-v path 7t such
that w(7t) < 570 A, if any. By this, x(t, | (14 ¢)L o A~!]) is the optimal solution value of (3.2).
Let H = (17%,%2,...,5/M) denote the set of the feasible patterns, where patterns are partially
ordered by the element-wise comparison, that is, if #” < #7 holds for patterns 1” and 74, then
p < gq. Clearly 7 = (0,...,0).

The sketch of the algorithm can be seen in Algorithm 1. In the initialization phase for
each pattern 7 we set x(s,7) to zero and x(v,7) to infinity (v # s). We iterate over the
partially ordered set of feasible patterns (note that according to the initialization, we can skip
pattern 71 = (0,...,0)), and in each iteration we visit each node in the graph. For a given
pattern 7 and node v we examine the incoming arcs of v. Let (u,v) be an impending arc.
If w;(u,v) > n;A; holds for some 1 < i < k, then there is no s-v path containing arc (u,v)
such that w(7t) < 77 0 A, thus we cannot update x(v,7). Otherwise W(u,v) o A~! <7, and by
definition 0 < W(u,v) o A~!, thus 0 < 5 — W(u,v) oAl < 7, ie., pattern 7 — W(u,v) o A~! was
already examined in a former iteration, that is, x(u,7 — W(u,v) o A™1) is already computed
(and valid), so we can update x(v,7). Finally, we return x(t,| (1 +¢)L o A~'|) which is the
optimal solution value of (3.2). In Theorem 3.5 we prove the correctness of the algorithm.

Algorithm 1 Dynamic programming algorithm for (3.2)
1: x(s,17) 0 (y € H)

2: x(v,11) =00 (v #5,11 € H)
3: forn =n%1°%...,q/H do
4: forv e Vdo
5
6
7

fora e {(u,v) € A: w(u,v) <noA}do
x(v,1) < min{x(v,1), x(u,n —W(a)o A™") +c(a)}
s return x (¢, ([((n —1)(14+1/¢)],..., [(n—1)(1+1/¢)]))

Theorem 3.5. After Algorithm 1 terminates, for each node v € V and for each pattern n, x(v,n) is
equal to the cost of the minimum cost s-v path 7t such that w(7t) < 5o A.
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Proof. Basically, we prove that after the algorithm terminates x(v,7) is equal to the cost of the
minimum cost s-v walk 7t (i.e., vertices may be repeated) such that w(7r) < 5 o A. However,
according to our assumptions the graph does not contain cycles with negative total cost or
negative total weight, therefore a minimum cost s-f walk always comprises an s-f path of the
same cost. To prove the former statement, it is sufficient to show that after a pattern 7 is
examined (i.e., the corresponding iteration is performed):

a) for each node v, if x(v,7) is not infinity, then it is equal to the cost of an s-v walk 7t such

that w(mr) < noA.

b) for each node v, if there is an s-v walk 7 with w(7r) <# oA, then x(v,77) < ¢(7r) holds.
We prove these statements by induction. Clearly, statements a) and b) are satisfied before the
first iteration is performed (i.e., after the initialization).

To prove statement a) consider a moment when x (v, 17) is updated (line 6), thatis x(v,7) =
x(7 — w(u,v) o A7) + c(u,v) for some (u,v) € A with w(u,v) < 7oA. Since 0 < W(u,v)
holds by definition, thus 0 < 1 — w(u,v) o A™! < 7, i.e., pattern 1 — W(u,v) o A~! was al-
ready examined in a former iteration, that is, x (1,7 — W(u,v) o A~!) is already computed.
By inductive assumption, x(u,77 — W(u,v) o A~!) is equal to the cost of an s-u walk 7t with
w(m) < noA—w(u,v), thus x(v,7) is equal to the cost of the walk 7’ = 7w U {(u,v)} with
w(rt') <noA.

To prove statement b) consider the shortest s-v path 77 such that w(7r) < 70 A holds, and let
(u,v) be its last arc, i.e., m = 7’ U (u,v) for an s-u path 7t’. Clearly, 7’ is the minimum cost s-u
walk such that w(7t') <5 oA — Ww(u,v) holds. On the one hand, by inductive assumption, we
have x(v,7 — W(u,v) o A™1) < ¢(7'), and on the other hand we compared x(v,7) and x(u, 1 —
w(u,v) o A™1) + c(u,v) in the iteration of pattern 7 (line 6), therefore we have x(v,17) <
x(u, 1 —w(u,0) o A7) +c(u,v) < c(n') +c(u,v) = c(n). O

According to Proposition 3.2 we have at most O((1/¢)¥) iterations, and in each iteration
each arc is examined once, thus the running time of the algorithm is O(m(n/¢)*).






Chapter 4

LP-based methods for the resource
constrained shortest path problem

In Section 2.4.2 we introduced the RESOURCE CONSTRAINED SHORTEST PATH PROBLEM (RCSPP)
as the budgeted version of the SHORTEST PATH PrOBLEM, and in Chapter 3 we investigated
approximation schemes for the problem. In this chapter we turn our attention to exact solution
approaches. Although several types of solution approaches are proposed to solve variants
of RCSPP, only a few papers deal with LP-based methods, which was the main motivation
for our study. We present new primal heuristics and a variable fixing method to improve
a branch-and-bound procedure, new cutting planes along with separation procedures that
can be used in a branch-and-cut procedure, and we also present the results of our thorough

computational experiments.

4.1 Introduction

4.1.1 Problem definition

Recall that an instance of RCSPP is given by a directed graph D = (V, A) with designated
nodes s,t € V, a cost function ¢ : A — Q on the arcs, and a set of k weight functions
w : A — QF on the arcs (also called resource functions) along with limits L € QF (also called
resource limits); and a minimal cost s-t path 7 is sought such that the resource limits on the
path are not violated, thatis, }_,c, wi(e) < L; holds forall i = 1,..., k. Note that in contrast to

the definition in Section 2.4.2 we allow negative weights and thus non-positive limits as well.

Assumptions

Throughout this chapter we consider an instance of RCSPP with the following assumptions.

Assumption 4.1. For the underlying directed graph D we have p°*(s) = p™(t) = V and 5" (s) =
5out(t) = 0.

23
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Assumption 4.2. The underlying directed graph D contains no directed cycle of negative total cost,
or of negative total resource consumptions for any of the resources.

Note that Assumption 4.1 is not a restriction, since each node v € (V \ p*(s)) U ((V'\
p™(t)) and each arc e € 6™ (s) U 3°*(t) can be removed from the graph, because they cannot
appear in any s-t path.

41.2 Problem formulation

Let x. be the binary variable indicating whether the path sought goes through the arce € A
or not. We formulate RCSPP as:

min Y _ c(e)x, 4.1)
ecA

1 ifvo=s
Yo oxe— ) x= 0 ifveV\{st} forallv € V (4.2)

e€éout(v) e€di(v) 1 ifo="t
x(v(S)) <|S|—1 forall S C Vwith2 <|S| (4.3)
2 w;(e)x, <L; foralli=1,...,k (4.4)

ecA

x. €{0,1} foralle € A. (4.5)

Flow conservation equations (4.2) along with cycle elimination inequalities (4.3) and binary
conditions (4.5) ensure that feasible solutions constitute s-t paths. The objective function (4.1)
expresses the total cost of the path, while the resource consumptions of the path are bounded
by inequalities (4.4). Let SRCSPP .= {x € {0,1}4 : x satisfies (4.2) — (4.4)} be the set of feasible
solutions of problem (4.2)—(4.5), and PRCSPP := conv(SRESPP) be the polytope of feasible
solutions of problem (4.2)—(4.5), called the RCSPP-polytope.

Proposition 4.1. SRCSPP js the set of incidence vectors corresponding to resource feasible s-t paths.

Note that cycle elimination inequalities (4.3) are only necessary if negative cost cycles are
present, which is not our case due to Assumption 4.2, thus we do not use these inequalities.
By this, cycles with zero cost can be present in an optimal solution, however, such an optimal
solution always comprises a feasible s-t path with the same costs, that is, one can remove zero
cost cycles by postprocessing to obtain an optimal s-t path.

4.1.3 Related work

Several types of exact solution approaches have been proposed to solve variants of RCSPP,
e.g., path ranking-based methods, dynamic programming strategies, label-setting/correcting
algorithms, methods based on branch-and-bound procedure. For an overview we refer to
e.g., (Pugliese and Guerriero, 2013b), and in the following we only discuss papers related to
branch-and-cut procedure or polyhedral investigation of the RCSPP-polytope.
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Avella et al. (2004) present a generalization of RCSPP where numerical non-totalizable
attributes are also considered. The authors use a similar formulation that of (4.1)-(4.5), and
propose a branch-and-cut approach where certain cycle elimination inequalities are separated.
Jepsen et al. (2008) consider a problem similar to RCSPP where weights are associated with
nodes rather than arcs. The authors also propose a branch-and-cut procedure where general-
ized subtour elimination inequalities and two other classes of valid inequalities are separated.
Garcia (2009) provides several class of valid inequalities for the RCSPP-polytope in the acyclic
and generic case as well. The author also presents a branch-and-cut procedure along with
preprocessing procedures, branching strategies, and primal heuristics.

Dahl and Realfsen (2000) and Dahl and Gouveia (2004) study a special case of RCSPP with
a single resource function and unit weights (i.e., only the length of the path in terms of arcs is
restricted) on acyclic graphs. Dahl and Realfsen (2000) show that the polytope associated with
the LP-relaxation of their problem formulation is integral in some special cases, and thus can
be solved as a linear programming problem. Dahl and Gouveia (2004) give a complete linear
characterization of the polytope when the resource limit is equal to 2 or 3.

4.1.4 Our contribution

We investigate LP-based branch-and-bound solution approaches. We propose new primal
heuristics and a variable fixing procedure to improve the branch-and-bound procedure, and
we also generalize some inequalities of Garcia (2009) and give exact and heuristic separation
procedures in order to use them in a branch-and-cut procedure. We present the results of
our thorough computational experiments in which (i) we examined the effectiveness of the
components mentioned above, and (ii) we compared our LP-based method with state-of-the-
art methods.

4.1.5 Preliminaries

For basic terminology and notation we refer to Section 2.2.2. For nodes u,v € V let w;(u,v)
denote the length of the shortest u-v path with respect to the arc weights w;, i.e., w;(u,v) =
min{w;(7) : © € Py}, whereas o(u,v) denotes that with respect to the arc costs ¢, i.e.,
o(u,v) = min{c(m) : © € Pyy}. Note that w;(u,u) = 0 and o(u,u) = 0 for each node u and
i=1,...,k If no u-v path exists then w;(1,v) = oo foralli =1,...,k, and o(u,v) = co.

We say that a tuple (i.e., an ordered sequence) of arcs T = (ey,e2...,ep) is compatible with
respect to w; if

wi(s, tail(e1)) + wi(er) + wi(head(er), tail(ez)) +wi(e2) + ...+ wj(ep) + wj(head(ey), t) < L;

holds; otherwise T is incompatible with respect to w;. Moreover, T is compatible, if it is compatible
with respect to w; for alli = 1,..., k; otherwise 7 is incompatible. Specially, if T = (ey, ez.. ., ep)
is a path, we say that 7 is a feasible/infeasible subpath with respect to w;, and 7t is a feasible/infeasible
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subpath, respectively. Finally, if m = (ej,e2...,ep) is an s-t path, we say that 7 is a feasi-
ble/infeasible s-t path with respect to w;, and 7t is a feasible/infeasible s-t path, respectively.

4.2 Preprocessing, variable fixing, primal heuristics

4.2.1 Previous work

Several preprocessing methods are proposed for RCSPP in order to reduce the size of the
underlying graph. Clearly, a node v € V cannot be in any feasible s-t path if

wi(s,v) + wi(v, t) > L; (4.6)
holds for some i € {1,...,k}, or
o(s,v)+o(v,t) > U, 4.7)

where U is an upper bound on the value of an optimal s-f path. Similarly, anarce = (1,v) € A
cannot be in any feasible s-t path if

wi(s,u) +wile) + wi(v,t) > L; (4.8)
holds for some i € {1,...,k}, or
o(s,u) +cle)+o(v,t) > U, 4.9)

where U is an upper bound on the value of an optimal s-t path.

Aneja et al. (1983) repeatedly remove nodes with (4.6) and arcs with (4.8) until no other
nodes and arcs can be deleted, or no s-t path remains in the reduced graph (which means that
the problem is infeasible). Beasley and Christofides (1989) extend this approach by considering
cost bounds to erase additional nodes and arcs from the underlying graph, similar to (4.7)
and (4.9). In a branch-and-bound procedure in each enumeration tree node they calculate
cost bounds through Lagrangean relaxation and eliminate nodes and arcs from the graph
that could not appear in an optimal s-t path. Dumitrescu and Boland (2003) combine and
simplify these two approaches. That is, they repeatedly remove nodes with (4.6) or (4.7), and
arcs with (4.8) or (4.9), where the upper bound U may be calculated and updated during the
procedure. We refer to this procedure as DB-preprocessing. Note that the final upper bound
can be also used e.g., to improve a branch-and-bound procedure.

Garcia (2009) also extends the preprocessing scheme of Aneja et al. (1983) by applying their
procedure on graph D[v] for each node v. Recall that D[v] is the subgraph of D containing all
the s-t paths traversing through node v. So, if no s-t path remains in D[v] after the reduction,
then there exists no feasible s-t path in D traversing through node v, thus node v can be
removed from D. We refer to this procedure as G-preprocessing. Note that this approach can
be applied not only to a node v, but also to an arc e, that is, one can apply the preprocessing
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scheme of Aneja et al. (1983) on graph Dle]. Since applying this procedure for all arcs can
be expensive, Garcia (2009) suggests to use it as a variable fixing method. That is, once a
fractional solution ¥ to the LP-relaxation is available, one can preprocess D[e| for each arc e
with %, > 0, and fix x, to zero, if no s-t path remains in D]e| after the preprocessing. We refer
to this approach as G-varfix.

4.2.2 New results
Primal heuristics

The basic idea of our primal heuristics is to find a feasible s-t path in the support graph Dy
of the solution ¥ € [0,1]4 of the node-LP of the corresponding enumeration tree node (that
is, D = (V,Az) with Ay = {e € A : ¥, > 0}), if any, and update the best upper bound
on an optimal solution to improve the branch-and-bound procedure. The basis of this idea
is the observation that ¥ is a convex combination of s-t paths (note we can omit cycles with
0 cost, if any). Briefly stated, we perform a depth-first search from s on D¢, and once we reach
a processed node v we can examine one or more s-t paths through v. For details we refer
to (Horvath and Kis, 2016a).

Variable fixing procedure

The basic idea of our variable fixing procedure is to apply the DB-preprocessing in enumer-
ation tree nodes (prior to solving the corresponding node LP) in order to fix arcs (i.e., the
corresponding variables) to 0 if they cannot appear in any optimal solution of the subtree
rooted at the corresponding node. Recall that DB-preprocessing is originally used to remove
nodes and arcs from the underlying graph which cannot be in any feasible s-t path with re-
spect to a single resource, or in any s-t path with cost at most U, where U is an upper bound
on an optimal s-t path. If no s-t path remains in the reduced graph, then the problem is proven
to be infeasible. Moreover, when a feasible s-t path is found during the procedure, the upper
bound will be updated, and the final bound can be used to improve e.g., a branch-and-bound
procedure.

In an enumeration tree node some variables may be already fixed to 0 or 1 (e.g., due to
branching decisions), that is, in the subtree rooted at that tree node we seek a minimum cost,
feasible s-t path which passes through every arc e such that x, is fixed to 1 (mandatory arcs),
and avoids each arc e such that x, is fixed to 0 (forbidden arcs). We call such an s-t path proper.
Thus we obtain a directed graph from the original (possibly preprocessed) graph by removing
nodes and arcs that cannot appear in any proper path (shortly, after the forbidden arcs are
erased from the graph we remove all nodes and arcs which cannot appear in any s-t path
which contains all the mandatory arcs) and then we apply DB-preprocessing on it. We fix
each variable corresponding to an erased arc to 0 since a proper path cannot passes through
it. If there is no s-t path in the reduced graph, we prune the enumeration tree node. Note that
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this variably fixing procedure is also a primal heuristics since each feasible s-t path found by
DB-preprocessing is a feasible solution for problem (4.1)—-(4.5). For details we refer to (Horvath
and Kis, 2016a).

4.3 Valid inequalities for the RCSPP-polytope

4.3.1 Previous work
s-t cut precedence inequalities

Consider an s-t cut (X, X) and an arc e € A with head(e) € X. Clearly, each s-t path through e
contains at least one arc f from 6°*/(X), moreover, for a feasible s-t path (e, f) is compatible.
Using this observation, for i =1, ...,k one can define the sets

gbf’”t(X,e) = {f c (SOM(X) : (e, f) is compatible with respect to w,-}

and
F"(X,e) := {f € ¢?"(X, e) : tail(f) # tail(e) and head(f) # tail(e)} .

Then the s-t cut precedence inequality with respect to arc e, cut (X, X), and resource w; is
xe < x (F"(X,e)), (4.10)

and the s-t cut precedence inequality with respect to arc e and cut (X, X) is

k
xe < x (ﬂ Ff“f(x,e)> : (4.11)
i=1

Analogously, for an s-t cut (X, X), an arc e € A with tail(e) € X, and i = 1,...,k one can
define the sets

(X, e) == {f € 5" (X) : (f,e) is compatible with respect to w;} ,

and
F"(X,e) := {f € ¢"(X,e) : tail(f) # head(e) and head(f) # head(e)}.

Then the reverse s-t cut precedence inequality with respect to arc e, cut (X, X), and resource w; is
x < x (F'(Xe)), (4.12)

and the reverse s-t cut precedence inequality with respect to arc e and cut (X, X) is

k
xe < x (ﬂ P;‘"(X,e)> . (4.13)

i=1
Garcia (2009) shows that inequalities (4.10), (4.11), (4.12), and (4.13) are valid for the RCSPP-
polytope and can be separated by computing a minimum cut in a graph derived from D.
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Subpath precedence inequalities

Let 1 = (e1,...,ep,-1) be a path in D, and let v; = tail(¢;) foralli = 1,...,p—1, and v, =
head(e,—1). Assume that 7t is an infeasible subpath with respect to w;, that is, w;(s,v1) +
25;11 wi(es) + wi(vp,t) > L;. If e is an arc of a feasible s-t path 77*, then 77* cannot contain
all the arcs of 7r, and therefore, it must leave path 7t on some arc f = (vq, u) with2 < g <
vp—1 such that the path (e1, ... g1, f ) is a feasible subpath with respect to w;. Using this
observation, for g = 2,...,p — 1 one can define the sets

q—1
(71, q) = {f € 8" (vy) : wi(s, 1) +E2Wi(€e) + wi(f) + wi(head(f),t) < Lz} ,
=1

R (,q) 1= {f € 48" (,q) : head(f) £ o, 01},

and
p—1
F () 1= | B ().

q=2

Then the subpath precedence inequality with respect to infeasible subpath 7 and resource w; is
xe, < x (E™(7)), (4.14)

and the subpath precedence inequality with respect to infeasible subpath 7t is

k
X, < X (ﬂ F;’”f(n)> : (4.15)

i=1

Analogously, for g = 2...,p — 1 one can define the sets

-1
o7 (m,q) := {f € 57 (0y) - (s, i) + wilf) + L wiler) + (0, ) < L}
t=q
F'(m,q) = {f € 9" (7,0) : @il(f) # vgs1,., 0}

and
. p71 .
E"(rt) := |J F"(7,9).
q=2

Then the reverse subpath precedence inequality with respect to infeasible subpath 7 and resource w;
is
Xe, < X (P}”(n)) , (4.16)

and the reverse subpath precedence inequality with respect to infeasible subpath t is

k
X, < X (ﬂ F[”(n)) . (4.17)

i=1
Garcia (2009) shows that inequalities (4.14), (4.15), (4.16), and (4.17) are valid for the RCSPP-
polytope and provides a heuristic separation procedure for them, however, provides neither a
polynomial time separation procedure, nor a proof that the separation problem is NP-hard.
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4.3.2 New results

In this section we generalize the valid inequalities for the RCSPP-polytope described before.

Cut based inequalities

To define s-t cut precedence inequalities we considered an arc and an appropriate cut in the
graph. Now, we will generalize these inequalities by considering a pair of arcs instead of a
single one. Fix a pair of arcs ¢, f € A such that tail(e) # tail(f), head(e) # head(f), and
head(f) # tail(e). For an s-tail(e) cut (X, X) and i = 1,...,k we define the sets

¢i(X,e, f) = {g € 6" (X) : (g ¢ f) is compatible with respect to w; }

and

Fl(X,e, f) = {g € ¢! (X,e, f) : tail(g), head(g) ¢ {head(e), tail(f), head( f),t}},

and the inequalities
Yot xp—1<x (P}(X,e,f)) (4.18)

and ;
Xe+xp—1<ux (ﬂ Fl.l(x,e,f)) : (4.19)
i=1
Proposition 4.2. If D contains no path from head(f) to tail(e), then inequality (4.19) (and thus
inequality (4.18)) is valid for the RCSPP-polytope.

Proof. Consider any feasible s-t path 77, and let x™ € {0, 1}A be its characteristic vector, i.e.,
xg = 1if 7t contains arc g, otherwise x7 = 0. If 77 does not contain any of the edges {e, f}
then the left-hand side of (4.19) is at most 0, while the right-hand side is at least 0 by
the non-negativity of x”*, thus the claim follows. So, suppose 7t passes through both of e
and f, ie, xJ = xj} = 1. We claim that the right-hand side of (4.19) is at least 1. It suf-
fices to verify that x7 = 1 for some arc g € F}(X,e, f). Since D contains no directed path
from head(f) to tail(e), 7t passes through e first, and then through f, thus (g, e, f) is compati-
ble for all the arcs ¢ on the subpath 7’ from s to tail(e), and clearly, 77’ contains no nodes from
{head(e), tail(f), head(f),t}. Since (X, X) is an s-tail(e) cut, at least one edge ¢ of 7’ must
belong to °“/(X), and the claim is verified. O

Now we give an example showing that a member of this new class of inequalities (4.18)
may be violated, while all s-t cut precedence inequalities (4.10) and (4.12) are satisfied.

Example 4.1. Consider the RCSPP instance in Fig. 4.1. There is a single resource function with limit
equals to 8, and the weights are indicated on the arcs. The only infeasible s-t path = (s,v2,v4,t) is
not cut off by any s-t cut precedence inequalities, but the inequality (4.18) for arcs (vy, vy) and (v4,t),
and cut (X, X) with X = {s}, i.e., X(y,0,) + X(o,0) — 1 < X(50,) 1S violated by the incidence vector

of .
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Figure 4.1: [Example 4.1] RCSPP instance with a single resource

Analogously, for a head(e)-tail(f) cut (X,X), and i = 1,...,k we define the sets
¢?(X,e, f) = {g € 8" (X) : (e,g, f) is compatible with respect to w; }

and
F(X,e f) = {g € ¢7(X, e, f) : tail(g), head(g) ¢ {s, tail(e), head(f),t}},

and the inequality
k
Xe+xp—1<x (ﬂ Ff(X,e,f)) : (4.20)
i=1
Finally, for a head(f)-t cut (X, X), and i = 1,...,k we define the sets

¢ (X e, f) = {g € 6" (X) : (e, f,g) is compatible with respect to w; }

and

F(X,e f) = {g € ¢} (X e f) : tail(g), head(g) ¢ {s, tail(e), head(e), tail(f)} },
and the inequality
k
Xe+xp—1<x (ﬂ Ff’(X,e,f)) : (4.21)
i=1

Similarly to the proof of Proposition 4.2, one can prove the following proposition.

Proposition 4.3. If D contains no path from head(f) to tail(e), then inequalities (4.20) and (4.21)
are valid for the RCSPP-polytope.

Separation of the inequalities. Let X be a fractional solution of the LP-relaxation of (4.1)—(4.5)
(possibly augmented by some valid inequalities, and in which some variables may be fixed to 0
or 1 due to preprocessing, branching, or variable fixing). In order to find an inequality (4.19)
violated by X, we will search for each pair of arcs a maximally violated inequality over all cuts,
if any, by calculating a minimum cut in an appropriate graph. So, fix a pair of arcs (e, f) such
that there is no directed path from head(f) to tail(e) in D. First, we define a capacity function
k: A — R as follows. Let x(g) := X; for each arc g such that (g,e¢, f) is compatible, and
tail(g), head(g) ¢ {head(e), tail(f), head(f),t}; otherwise let x(g) := 0. Then, we determine
a minimum capacity s-tail(e) cut (X, X) with respect to x, and if %, + %y —1 > x(X), then
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a violated inequality is found. It is easy to see that this procedure is of polynomial time
for a fixed pair of arcs, and since the number of such pairs is O(|A|?), one can separate
the class of inequalities (4.19) in polynomial time. Similarly, one can separate the classes of
inequalities (4.20) and (4.21).

Infeasible subpath based inequalities

Let 1 = (ey,...,ep,—1) be an infeasible subpath in D with p > 4, and let v; = tail(e,) for
q=1,...,p—1and v, = head(e,_1). Clearly, any feasible s-t path visiting e; and e, in this
order must leave 7t on some arc f = (vq, u) with 2 < g < p — 2, otherwise it would contain all
the arcs of an infeasible subpath. Moreover, for such and arc, tuple (ey, ..., g1, f, ep,l) must
be compatible. Therefore, forallg=2,...,p—2,and i = 1,...,k we define the sets

Y (r,q) = {f € 6 (vg) \ {eg} : (e1,...,€4-1, f, €p_1) is compatible with respect to w; }

G (m,q) :== {f € 77" (7,q) : head(f) # v1,...,05-1 and head(f) # v, },

and
p—2
G"(m) == {J G"(m9),
q=2
and the inequalities
Xep + X, — 1< x (G (m)) (4.22)
and
k
Xey + %, —1<x (ﬂ G;.’“f(n)) : (4.23)
i=1

Proposition 4.4. If D contains no directed path from v, to vy, then inequality (4.23) (and thus
inequality (4.22)) is valid for the RCSPP-polytope.

Proof. Consider any feasible s-t path ¢, and let x¥ € {0,1}4 be its characteristic vector. If
¢ does not contain any of the edges {e;,e,_1} then the left-hand side of (4.22) is at most 0,
while the right-hand side is at least 0 by the non-negativity of x¥, thus the claim follows.
So, suppose ¥ passes through both of ¢; and ¢, 1, ie., xfl = xg; _, = 1. We claim that the
right-hand side of (4.18) is at least 1. It suffices to verify that x}p = 1 for some arc f €
Nk, GY"!(7r). Since D contains no directed path from v, to v1, § passes through e first, and
then through e, 1, and thus ¢ cannot contain all the arcs e, ..., e, since 7w = (e1,.. .,ep,l)
is an infeasible subpath. Hence, i must contain an arc emanating from one of the nodes
v2,...,0p-2, 50 let f = (vg,u) be the first emanating arc for some 2 < g < p —2,ie., f # ¢,
Since ¢ is a path, u # v1,...,v,-1 and u # vy, and since ¥ is feasible, thus f € Gf”t(n,q) -
G () foralli=1,...,k and the statement of the proposition is proved. O

The following two examples show that neither the subpath precedence inequalities, nor
the infeasible subpath based inequalities dominate the other.
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1. U3
1]
3] (3]

U4

[=]

(a) Instance of Example 4.2 (b) Instance of Example 4.3

Figure 4.2: [Examples 4.2 and 4.3] RCSPP instances with a single resource

Example 4.2. Consider the RCSPP instance depicted in Fig. 4.2a. There is single resource with limit
equals to 8, and there are two infeasible subpaths: 11 = (5,v2,v4,t) and 11 = (S, V2, Ve, va, t). The
subpath precedence inequalities (4.14) for 1ty and 112, and the infeasible subpath based inequalities (4.22)
for {71, mra} are: () X(s.00) < X(op05) + Xoi06) + Xogos)r ) X(5,00) < Xo0) + X(o00) + X(o05) A
(ii1) X(s0,) + X(ogt) < X(up,05) T 1, respectively. Inequality (iii) excludes both 71, and 12, however,
(i) excludes only rt1, and (ii) excludes only 715.

Example 4.3. Consider the RCSPP instance depicted in Fig. 4.2b. There is single resource with limit
equals to 8, and there are three infeasible subpaths: 111 = (s,v2,04,t), T2 = (s,02,04,06) and 73 =
(s, 02,04, 06, t). The subpath precedence inequalities (4.14) for {711, 72, 713}, and the infeasible subpath
based inequalities (4.22) for 711, 7o, and 7tz are: (i) X(s,) < X(0,05) F X(0g,05), (1) X(5,0,) + X(oy1) <
X(op,05) T L (1) X(50,) + X(0,0) S X(vy,05) 1 a0d (10) X(g5)) + X(0g6) S X(0y,0,) T 1, respectively.
Inequality (i) excludes all of 711, 112, and 713, however, (ii), (iii), and (iv) only excludes 11, 112 and 73,
respectively.

Similarly to the previous case, forallg =3,...,p —1,and i = 1,...,k we define the sets

Y (rm,q) == {f S (Si”(vq) \{eg—1} : (e1, f,eq, ..., ep—1) is compatible with respect to wi} ,

Gin(rt,q) = {f € 7"(7,q) : tail(f) # vgt1, ..., 0p and tail(f) # vl},

and
G"(m) == G"(m,q),
q=3
and the inequality
k
Xey + X, , —1 < x (ﬂ Gf”(n)) . (4.24)
i=1

Similarly to Proposition 4.4 one can prove the following proposition.

Proposition 4.5. If D contains no directed path from v, to vy, then inequality (4.24) is valid for the
RCSPP-polytope.
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Separation of inequalities. We show that separating the class of subpath precedence inequali-
ties (4.14) and the infeasible subpath based inequalities (4.23) are NP-hard.

Problem 4.1 (SPP-SEP). Given an instance of RCSPP and a feasible solution % for the LP-relaxation
of (4.1)—(4.5) (possibly augmented by some valid inequalities for RCSPP, and in which some variables
may be fixed to 0 or 1 due to preprocessing, branching, or variable fixing). Is there an infeasible
subpath T = (eq,...,ep_1) with p > 4 such that X,, > %(F"(r)) for some i € {1,...,k}?

Theorem 4.1. SPP-SEP is NP-hard.

Proof. Clearly, it is sufficient to consider the single-resource case. We reduce the BINaRY
Knarsack ProBLEM (KP) to SPP-SEP. Recall that an instance of (the decision version of) KP
is given by a set of n items, each with a profit p; € Z>( and a weight a; € Z>,, a capacity
value B € Z,, and a desired profit P € Z; and the question is whether a subset | of items
exists such that p(J) > P and a(J) < B (cf. (Garey and Johnson, 1979, Problem MP9)).

Given an instance of KP. Without loss of generality we may assume that 1 < a; < ... <
a, <B,and1<p;<Pforalli=1,...,n. Let

a; _ B

i; = foralli=1,...,n, ap:=0, d B:= .
a; i+ B or all i n, do an PR

Since B < 1, by multiplying values p; and P by a suitable integer, we may assume that

B<P+psum+1

4.25
- P+ Psum + 2 ( )

holds, where psum := Y"1 Pi-

We create an acyclic directed graph D with node set V(D) = {vy,...,vy42}. Every pair of
+ 0
piv1and e
i=1,...,n there is an arc from vg to v;: 68 ;- Finally, there is an arc eg ; from vg to v1, and an

nodes (v;,vi41),i=1,...,n+1is connected by two arcs: e Furthermore, for all
arc ef’ 42 from vy to v,42. Let s = vy and t = v, 1, we define arc-weights w, and a feasible
solution ¥ for the LP-relaxation of (4.1)—(4.5) as follows:

pi ife:e;;.H (i=1,...,n),

psum +1 ife=ej,ore=¢e'

= n+1n+2’
W(e) T f o+
P+ poum +2 ife= €1 nios
0 otherwise

a; ife=¢e" ,(i=1 n)
! i,i+1 A

i, ife=¢"

n n+1,n+2/

Xe:= 1< @ —dj_q ife:egli (i=1,...,n),

B oif,_ ot _

B ife= €gq OT e =¢1, .,

0 otherwise

and finally let L := P + 2pg,, + 2. In Fig. 4.3 we depict the sketch of the constructed graph
where the weights and solution values are indicated on the arcs. Clearly, ¥ is a feasible solution
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Psum + 1,8y

Ve Un+1 ®Un+2

L=P+2psym+2

Figure 4.3: [Proof of Theorem 4.1] Reducing KP to SPP-SEP

for the LP-relaxation of (4.1)-(4.5) since it is an s-t flow of value 4, + B = 1, and the resource
limit is satisfied due to (4.25), that is, Y ,cr W(e)%e = (Psum + 1)(@n + B) + (P + psum +2)B <
P + 2psum + 2. We claim there exists a solution for KP if and only if there exists a solution
for SPP-SEP in D.

First, suppose that SPP-SEP admits a solution, and let 7 = (ey, .. .,ep_l) be an infeasible
subpath with p > 4 such that ¥(F**(rr)) < %,,. Note that 77 does not contain arc e, , since it
cannot appear in an infeasible subpath with minimum length 3. Clearly, w(s,v;) = w(v;, t) =0
foralli=1,...,n+2,and Y ; max{w(e/, ), w(e ?l+1)} = psum, hence an infeasible subpath

with minimum length 3 contains both of the arcs eO L and e’ and thus 7 is an s-t path.

n+1,n+27
Now we determine F*!(rr). First, notice that e}, ¢ F*(m), since w(ej;) +w(ef,,,) =

P+ psum +3 > L. Second, notice that wW(7Ts0,) < 2psum + 1 holds for the subpath 715, of 7

fromstov; foralli =1,...,n+1, w(el iv1) = 0, w(efiq) = pi, and w(vi11,t) = 0, thus if
7T contains an arc el 11 for some i € {1,...,n+1}, then F*(7) comprlses arc ¢);,; and if
7T contains an arc e}; +1 for some i € {1,.. n}, then F(77) comprises arc ¢;7;, ;. Therefore, let

I:={ic{l,...,n} ¢, €} and we have

Fo" () = (U{ezz+l}) (U{eiﬁﬂ]’) U {62+1,n+2}f

iel i¢l
and x(F*(rr)) = a(I). Thus, if 7 is a solution for SPP-SEP, i.e., X(F* (7)) < %(ej,), that
is, a(I) < B, then a(I) < B and thus I is a solution for KP, since p(I) = w(7m) — w(ej,) —

w(e:{H/nH) > P.
Conversely, let I be a solution for KP. We define path 7t with arc set

{331/6:+1,n+2} U (U{e;,riﬂ}) U (U{€?i+l}> .

iel i¢l

Similarly to the previous case, it is easy to verify that F?* (1) = ( U{e?i iy }> ] <U {e +1}) U
iel i¢l
{e% 1,42}, and inequality (4.14) is violated by .
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Problem 4.2 (ISPB-SEP). Given an instance of RCSPP, a feasible solution % for the LP-relaxation
of (4.1)—(4.5) (possibly augmented by some valid inequalities for RCSPP, and in which some variables
may be fixed to 0 or 1 due to preprocessing, branching, or variable fixing), and two arcs e, f € A.
Is there an infeasible subpath 7w = (ey,...,e,—1) with p > 5 and ey = e, e,_1 = f such that
ey + %o, , — 1> %(G™ (7)) for somei € {1,...,k}?

Theorem 4.2. ISPB-SEP is NP-hard.

Proof. The construction is almost the same as that in the proof of Theorem 4.1. To be suitable
for the present claim, extend the graph D with a new node v,:, and a new arc ¢’ Y2043
from v, 4> to v, 43. The weight of this the new arc is 0, and let X,

n+2,n+3
the new destination node is t = v,,13, and the source node remains s = vy. Let e = ea' ; and

= 1. Accordingly,

f=eians
One may verify that KP problem admits a solution I if and only if there is an infeasible
subpath 7t with length at least 4, with e(‘{ | as the first edge, ¢) 42013 as the last edge, and

Ror, + % —1> x(G"(m)). O

en+2,n+3

4.4 Computational results: Evaluation of cutting planes and heuris-

tics

In this section we summarize our computational experiments, where the main goals were
e to show that some of the new cutting planes can improve the performance of a branch-
and-bound procedure for solving RCSPP,
e to assess the effectiveness of the new preprocessing and heuristic algorithms, and
e to find the best combination of the various techniques for solving hard instances.

4.4.1 Test environment and implementation

All the computational experiments were performed on a workstation with 4GB RAM, and
XEON X5650 CPU of 2.67 GHz, and under Linux operating system using a single thread only.
Our procedure is implemented in C++ programming language using FICO Xpress Solver
(Xpress, version 28.01.04) as a branch-and-cut framework, and Library for Efficient Modeling
and Optimization in Networks (Lemon, version 1.3.1) to handle graphs and to perform graph
algorithms.

4.4.2 Preliminary experiments

We performed experiments on several widely-used instance sets from the literature (see Ta-
ble 4.1), where we applied DB-preprocessing on the instances to reduce the underlying graph,
then we solved them with Xpress applying its default settings. We summarize these results
in Table 4.2, where for each instance set we indicate the number of instances (#Instances) in
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Table 4.1: Properties of instance sets

Instance set #Resources #Nodes #Arcs

Min Max Min Max

I1  Beasley and Christofides (1989) 1 100 500 955 4978
12 Beasley and Christofides (1989) 10 100 500 990 4 868
D1 Dumitrescu and Boland (2003) 1 10002 135002 29900 404850
D2 Dumitrescu and Boland (2003) 1 625 40000 2400 159200
S  Santos et al. (2007) 1 10000 40000 15000 800000

Table 4.2: Average results on instance sets

Set #Instances Preprocessing  Xpress

Time #Solved #Nodes Time

In 12 0.01 12 - -
12 12 0.03 10 1.0 0.45
D1 8 0.38 0 1.0 179.28
D2 56 0.12 1 3.0 2296
S 880  0.12 878 20 160.71

the set, the average preprocessing time in seconds (Preprocessing/Time) over the instance set,
the number of instances solved optimally in the preprocessing phase (#Solved), the average
execution time (Branch-and-cut/Time) in seconds, and the average number of investigated enu-
meration tree nodes (#Nodes) of the branch-and-cut procedure over the instance set.

One can notice that most of these instances are solved optimally in the preprocessing
phase, and the rest of the instances are solved with Xpress investigating a small number of
enumeration tree nodes. Thus, these instances cannot be used to challenge a branch-and-
cut procedure, and therefore, we decided to generate our own instances using the similar

generation method as in (Garcia, 2009) that we describe next.

4.4.3 Instances

To construct a directed graph we used a method similar to that of (Beasley and Christofides,
1989). Let n be the number of desired nodes, and denote V = {1,2,...,n} the set of nodes
withs =landt =n. Foralli =1,...,n—1and forall j =i+ 1,..., min{n,i+ |n/4]}
we randomly include arc (i, j) with a probability such that the expected value of the number
of arcs is 10n. Since for all arcs (i,/), j —i < n/4, every s-t path consisted of at least 4 arcs.
Clearly, the generated graphs are directed, acyclic, and do not contain parallel arcs.

In each of our instances all arc weights and all arc costs are integer. The weights were
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Table 4.3: Summary of instance classes (each instance contains

10 resources)

Resource limit type Class #Nodes Class #Nodes Class #Nodes

Reducing p=20 GI1 500 G5 1000 G9 1500
Uniform W =20 G2 500 Gé6 1000 GI10 1500
Uniform W =30 G3 500 G7 1000 Gl11 1500
Uniform W =40 G4 500 G8 1000 GI12 1500

uniformly and independently generated from [0,5], and arc costs were uniformly and inde-
pendently generated from [—5,0]. To create resource limits we used two different methods.
The first one is similar to that in (Beasley and Christofides, 1989), that is, we searched a mini-
mal cost s-t path and computed its resource consumptions. The resource limits were derived
from these values, reduced by a given percentage p. In the second method we chose a fixed
uniform limit W for all resources, like in (Garcia, 2009).

We generated 20 graphs for each n € {500, 1000, 1500}. For each graph we generated a cost
function and 10 resource functions, and then we derived four instances by the four ways of
setting the resource limits. That is, we used the reducing method with p = 20%, and the other
3 instances had uniform resource limits with W = 20, 30, and 40, respectively. Since every
s-t path consists of at least 4 arcs, and the maximum arc weight is 5, each RCSPP instance
with uniform resource limits has a feasible solution.

In summary, we created 240 = 20 x 3 x 4 RCSPP instances which can be grouped into
12 classes according to their sizes, and the method used to generate their resource limits as we
summarized in Table 4.3. For detailed information about the instances we refer to (Horvath
and Kis, 2016b, Tables A1-A3).

In all of the following experiments, before building the ILP model, we applied the DB- and
the G-preprocessing procedure to reduce the size of the underlying graph (see Section 4.2.1).

4.4.4 Experiments with heuristics and variable fixing procedures

In this section we present the results of the experiments with primal heuristics and variable
fixing procedures described in Section 4.2.2. Our purpose was to investigate how these meth-
ods can improve a simple branch-and-bound procedure, thus in these experiments we turned
off every Xpress presolving and heuristic methods, and we forbade Xpress to add any built-in
cutting plane to the problem.

In these experiments we compared five scenarios corresponding to the settings summa-
rized in Table A.1 of Appendix A. Method BnB (Arcfix) refers to the use of the variable fixing
method of Garcia (2009) at the root node. In case of method BnB (Varfix) we used our variable
fixing method in every enumeration tree node before solving the LP-relaxation, while in the

case of method BnB (Heuristics) we used our primal heuristics in every enumeration tree node
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Figure 4.4: Results of experiments with primal heuristics and variable fixing procedures

after an optimal solution for the LP-relaxation had been found. Method BnB (All) refers to the
use of all these components. Remind that in each case DB- and G-preprocessing were applied
on the input graph.

The summary of these experiments can be found in Table A.2 of Appendix A, however,
in Fig. 4.4 we depict the average execution times in seconds over the instance sets for the
branch-and-bound method and the best performing methods.

The most successful method among the aboves is definitely our variable fixing technique.
Method BnB (Varfix) can reduce the total time by 54,8 — 89,6% with respect to the plain
branch-and-bound method BnB. Moreover, in most of the cases we obtained the best results
by method BnB (All), that is, when we combined all of the variable fixing and heuristic search
techniques.

4.4.5 Experiments with cutting planes based on s-f cuts

In this section we summarize the experiments with inequalities described in Section 4.3.1
and Section 4.3.2. Our purpose was to compare the performance of the s-t cut precedence
inequalities and that of our generalized inequalities. Again, we used the plain setting of
Xpress, that is, we turned off every Xpress presolving and heuristic methods, and we forbade
Xpress to add any built-in cutting plane to the problem. Moreover, in these experiments we
gave the optimal solution value to the solver and set it as a cutoff value.

In these experiments we compared three scenarios corresponding to the settings sum-
marized in Table A.1 of Appendix A. Method BnC (STCP) refers to the use of the s-t cut
precedence inequalities (4.11) and (4.13), while our cut based inequalities (4.19), (4.20), and
(4.21) were used in method BuC (CB). In the case of method BnC (STCP+CB) we used all the
inequalities mentioned above. Remind that in each case DB- and G-preprocessing were ap-
plied on the input graph. Cuts were generated in each enumeration tree node with depth at
most 8 in one round, except the root node where we separate inequalities in 20 rounds.

The summary of the experiments can be found in Table A.3 of Appendix A, however, in
Fig. 4.5 we depict the average execution times in seconds over the instance sets of the methods.



40 Computational results: Evaluation of cutting planes and heuristics

BnC (STCP) -
1,000s |- | BnC (CB)
1 BnC (STCP+CB)

500s -

350s |-
200 H H

5OS L I — I D I D I D I D I I I I I I I
GI G G3 G4 G5 G6 G7 G8 G9 GI0 GIl GI2

Figure 4.5: Results of experiments with cutting planes based on cuts

The results are diversified, however, we observe that the efficiency of the methods depends
on the types of the instances rather than their sizes. That is, for all problem sizes, for resource
limit types Reducing(20) and Uniform(20) (i.e., classes G1, G2, G5, G6, G9, G10) we obtained
the best results by method BnC (CB), furthermore, for resource limit types Uniform(30) and
Uniform(40) (i.e., classes G3, G4, G7, G8, G11, G12) method BnC (STCP) gave the best results
in almost all cases. One of the reasons for this is that RCSPP instances with resource limit types
Uniform(30) and Uniform(40) contain a few incompatible arc pairs, thus very few inequalities
can be generated, however, the separation of the cut based inequalities are more expensive in
total than the separation of the s-t cut precedence inequalities.

4.4.6 Experiments with cutting planes based on infeasible subpaths

In this section we summarize the experiments with cutting planes based on infeasible subpaths
described in Section 4.3.1 and Section 4.3.2. Our purpose was to compare the performance
of the subpath precedence inequalities and that of our generalized inequalities. Again, we
used the plain setting of Xpress, that is, we turned off every Xpress presolving and heuristic
methods, and we forbade Xpress to add any cutting plane of its own to the problem. Moreover,
in these experiments we gave the optimal solution value to the solver and set it as a cutoff
value.

In these experiments we compared three scenarios corresponding to the settings summa-
rized in Table A.1 of Appendix A. Method BnC (SPP) refers to the use of the strengthened
subpath precedence inequalities (4.15) and (4.17), while our infeasible subpath based inequal-
ities (4.23) and (4.24) were used in the case of method BnC (ISPB). In the case of method BnC
(SPP+ISPB) we used all the inequalities mentioned above. Remind that in each case DB- and
G-preprocessing were applied on the input graph. Cuts were generated in each enumera-
tion tree node with depth at most 8 in one round, except the root node where we separate
inequalities in 20 rounds.

The summary of these experiments can be found in Table A.4 of Appendix A, however, in
Fig. 4.6 we depict the average execution times in seconds over the instance sets of the methods.



LP-based methods for the resource constrained shortest path problem 41

BnC (SPP) I
1,000s |- | grc (1sPB)
% BnC (SPP+ISPB)
500s |
350 |
200s |- H
505 |- = nom BOR Wom BCH

T T T T T T T T T T T T
Gl G2 G3 G4 G5 G6 G7 G8 G9 G100 G11 GI12

Figure 4.6: Results of experiments with cutting planes based on infeasible subpaths

We can observe that in almost all cases BnC (ISPB) or BnC (SPP+ISPB) proved to be the
most effective method, except on the instances in class G12, where BnC (SPP) was the winner
both in computation time and number of enumeration tree nodes explored. The reason for
this is that the infeasible subpath based inequalities could be generated in a much greater
number than the subpath precedence inequalities.

4.4.7 Experiments with combination of various components

In the experiments presented below we combined the various components to find the best
way of using them together for solving hard instances. We report only on the most successful

combinations.

Method BnC (XC) refers to the default Xpress settings, however, we turned off every pre-
solving methods. In these experiments we compared four scenarios corresponding to the
settings summarized in Table A.1 of Appendix A. In the case of methods BnC (GC) and BnC
(NC) we used the plain setting of Xpress, that is, we turned off every Xpress presolving and
heuristic methods, and we forbade Xpress to add any cutting plane of its own to the prob-
lem. In the former case we separated the s-t cut precedence and the subpath precedence
inequalities, and the latter case we separated the s-f cut precedence, the cut based, and the
infeasible subpath based inequalities. Method BnC (XC+NC) is the extension of method BnC
(XC), where we separated the same class of inequalities as in method BnC (NC). Remind that
in each case DB- and G-preprocessing were applied on the input graph.

The summary of these experiments can be found in Table A.5 of Appendix A, however,
in Fig. 4.4 we depict the average execution times in seconds over the instance sets for the
branch-and-bound method and the best performing methods.

We can observe that for all problem sizes, and all types of resource limits, we obtained the
best results (in term of solving time) either by the method BnC (GC) or BnC (NC), and Xpress
cuts and heuristics does not improve the performance of the branch-and-cut procedure.
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Figure 4.7: Results of experiments with combination of various components

4.4.8 Conclusions

The above tests suggest that our primal heuristics and mainly our variable fixing method
can significantly reduce the execution time of a branch-and-bound procedure (Section 4.4.4).
We can also see that both of our cutting planes and the cutting planes from literature can
reduce the computation times and the number of enumeration tree nodes of a plain branch-
and-bound procedure (Section 4.4.5 and Section 4.4.6). However, if we compare the results of
the combined experiments with the results of the heuristics and variable fixing experiments,
we can conclude that adding cutting planes on top of heuristics and variable fixing methods
does not improve, and in most cases degrades the overall performance (cf. Section 4.4.4 and
Section 4.4.7).

4.5 Computational results: Comparison with state-of-the-art meth-
ods

In this section we present our computational experiments, where the main goal was to com-
pare our branch-and-cut approach with other approaches from the literature, namely the Ref-
erence Point Method of Pugliese and Guerriero (2013a), and the Pulse Algorithm of Lozano
and Medaglia (2013).

4.5.1 Test environment and implementation

All the computational experiments were performed on a notebook with Intel Core i7-4710MQ,
2.5 GHz CPU, under Windows 7. Our procedure is implemented in C++ programming lan-
guage using FICO Xpress Solver (Xpress, version 28.01.04) as a branch-and-cut framework,
and Library for Efficient Modeling and Optimization in Networks (Lemon, version 1.3.1) to
handle graphs and to perform graph algorithms.

The solution method of Pugliese and Guerriero (2013a) has been implemented in Java
programming language and tested by using a PC with Intel Core i7-620M, 2.67 GHz CPU,
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under Windows 7, while the solution approach of Lozano and Medaglia (2013) has been
implemented in Java programming language and tested by using a PC with Intel Core 2 Duo
P8600, 2.4 GHz CPU, under Windows XP. Since these environments differ from each other and
from ours, we do not intend to directly compare the running times of the different procedures,
but we want to investigate how they behave on different sets of instances.

4.5.2 Instances

For these experiments we used well-known instance sets from the literature, see Table 4.1.
Instance sets I1 and 12 were given by Beasley and Christofides (1989), and also used by Du-
mitrescu and Boland (2003). Instance sets D1 and D2 were developed by Dumitrescu and
Boland (2003), and also used by Pugliese and Guerriero (2013a). Instance sets S were given
by Santos et al. (2007), and also used by Pugliese and Guerriero (2013a) and Lozano and
Medaglia (2013). Originally, instance set S contains 900 instances, however, we have got only
880 of them. All of the instances have a single resource and can be classified into 18 classes
according to their sizes (51-518) or into 5 groups according to their resource types (Group 1-
Group 5). For details we refer to (Santos et al., 2007).

4.5.3 Experiments

In these experiments we tested only one version of our LP-based methods based on the previ-
ous results on the various components. That is, we applied DB-preprocessing on the instances
to reduce the underlying graph, then we solved them with a branch-and-cut procedure where
we used the default settings of Xpress in combination with our variable fixing procedure.

Experiments on instance sets I1 and 12

As we already mentioned in Section 4.4.2, 10 out of 12 instances of set 12, and all of the
12 instances of set I1 can be solved optimally only using DB-preprocessing; and the remaining
two instances are easy to solve with a branch-and-cut procedure (see Table 4.2). For detailed
results we refer to (Horvath and Kis, 2016b, Appendix B).

Experiments on instance sets D1 and D2

We present results in Tables 4.4 and 4.5 where we indicate execution times in seconds of the
Reference Point Method (RPM) of Pugliese and Guerriero (2013a) (LC and ISSA refer to the
two parts of the method, these are, the Label Correcting method and the Interactive Search
Strategy Algorithm) and our branch-and-cut method (LPB) (where PP refers to the prepro-
cessing procedure and BNC refers to the branch-and-cut procedure). For detailed results we
refer to (Horvath and Kis, 2016b, Appendix D).

We recall that the solution approaches are tested on different platforms, thus we do not
recommend a direct comparison of running times. However, we can observe that our LP-
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Table 4.4: Computation times (in seconds) on instance set D1

Instance RPM ! LPB 2 Instance RPM LPB
LC  ISSA PP BNC LC ISSA PP BNC
D1-L/1  0.02 250 0.02 048 D1-M/1 3.60 1131 0.01 2.04

D1-L/2 3.68 232459 0.23 6434 D1-M/2 96.92 564.33 0.13  47.66
D1-L/3 3.62 133074 042 6540 D1-M/3 37797 1180.05 0.25 100.77
D1-L/4 21.89 21926.07 131 719.84 D1-M/4 1849.89 15635.17 0.70 403.16

1 method of Pugliese and Guerriero (2013a); tested with Intel Core i7-620M, 2.67 GHz CPU, under Windows 7
2 our method; tested with Intel Core i7-4710MQ, 2.5 GHz CPU, under Windows 7

Table 4.5: Computation times (in seconds) on instance set D2

Instance set RPM ! LPB 2 Instance set RPM LPB
LC ISSA PP BNC LC ISSA PP BNC

D2-L-1 0.00 0.00 000 0.01 D2-M-1 0.01 0.04 0.00 0.04
D2-L-2 002 004 001 024 D2-M-2 0.18 0.27 0.01 0.33
D2-L-3 0.04 017 0.02 073 D2-M-3 0.62 4.65 0.02 2.99
D2-L-4 033 136 0.07 3.10 D2-M-4 930 1627 0.09 11.82
D2-L-5 072 296 015 898 D2-M-5 3660 89.46 0.14 19.42
D2-L-6 1.01 10.16 0.20 32.07 D2-M-6 63.26 475.64 0.19 4295
D2-L-7 209 5260 0.36 59.65 D2-M-7 24391 487.75 0.28 104.79

I method of Pugliese and Guerriero (2013a); tested with Intel Core i7-620M, 2.67 GHz CPU, under Win-
dows 7
2 our method; tested with Intel Core i7-4710MQ, 2.5 GHz CPU, under Windows 7
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Figure 4.8: Computation times for Group 1 scaled to set S1

based method behaves in a more stable way than the Reference Point Method, since for the

latter the running time grows more rapidly with the size of the instances.

Experiments on instance set S

We summarize results in Table A.6 of Appendix A. For detailed results we refer to (Horvath

and Kis, 2016b, Appendix S). In Fig. 4.8 we indicate the average computation times of the
Reference Point Method (RPM), the Pulse Algorithm (PA), and our branch-and-cut procedure
(LPB) over the instance sets of Group 1 scaled to set S1. We have the following conclusions:

We already showed in Section 4.4.2 that all but two instances (that is, 878 out of 880) are
solved optimally in a split of second by just applying preprocessing (see also Table 4.2)
which is a very surprisingly result. Note that Pugliese and Guerriero (2013a) also con-
firmed the efficiency of DB-preprocessing on these instances, but our computation times
are orders of magnitude better than theirs. A possible reason for their high compu-
tation times is that they implemented the methods in Java (while we used C++), and
on the other hand we used very efficient graph structures and shortest path algorithms
provided by Lemon.

Recall that the solution approaches have been tested on different platforms, thus we do
not recommend to compare the corresponding execution times with each other, however,
we notice that the computation times of PA and LPB are of the same magnitude, and
RPM is significantly slower than them (see Table A.6). We remark that for LPB we have
two salient results, namely for Group 2 in set S6 and set S18. These two sets contain the
two instances not solved in the preprocessing phase.

PA and LPB behave more stable way than RPM, that is, execution times increase less by
the increase of the input size (see Fig. 4.8). For example, between sets S12 (20 000 nodes,
400000 arcs) and S18 (40 000 nodes, 800 000 arcs) of Group 1 the computation time of PA
and LPB increased by 120 — 130%, however, in the case of RPM the same value is 280%.



46 Computational results: Comparison with state-of-the-art methods

4.5.4 Conclusions

The above experiments suggest that our LP-based methods are competitive with other solution
approaches to solve RCSPP. As we summarized in Table 4.2, the vast majority of the instances
from sets I1, 12, and S can be solved optimally using only the well-known DB-preprocessing
procedure. On harder instances, i.e., set D1 and D2, preprocessing techniques (both prior
to forming the ILP, and in the course of branch-and-bound) play a key role in reducing the

computation times.



Chapter 5

Position-based scheduling of chains on
a single machine

In this chapter we consider a scheduling problem, where a set of unit-time jobs has to be
sequenced on a single machine without any idle times between the jobs. Preemption of pro-
cessing is not allowed. The processing cost of a job is determined by the position in the
sequence, i.e., for each job and each position, there is an associated weight, and one has to de-
termine a sequence of jobs which minimizes the total weight incurred by the positions of the
jobs. In addition, the ordering of the jobs must satisfy the given chain-precedence constraints.
We show that this problem is NP-hard even in a special case, where each chain consists of
two jobs. Further on, we study the polyhedron associated with the problem, and present a
class of valid inequalities along with a polynomial-time separation procedure, and show that
some of these inequalities are facet-defining in the special case. Finally, we present our com-
putational results that confirm that separating these inequalities can significantly speed up a
linear programming based branch-and-bound procedure to solve the problem with chains of
two jobs.

5.1 Introduction

For basic terminology and notation we refer to Section 2.3.

5.1.1 Problem definition

Let 7 = {J1,...,Ju} be the set of unit-time jobs. For a given schedule S and job ]]- let
(fjs € {1,...,n} indicate the position of the job in the sequence (that is, O'js = k if exactly k — 1
jobs are scheduled before J;). For each job J; and position k there is a weight wj € Q, and thus
the weight of job J; for a given schedule S is Wj - The goal of the problem is to determine a

schedule S that minimizes the total weight } /' ; w j,os- Using the classification of deterministic
i
sequencing and scheduling problems introduced by Graham et al. (1979), we denote the prob-
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lemas 1|p; = 1| Y wj,. In the case of precedence constraints, chain precedence constraints,
and chain precedence constraints with chains consisting exactly two jobs (two-chains) we use
notation 1| prec,pj = 1| Cwjg, 1|chains,pj = 1| L wj,, and 1|2-chains, p; = 1| L wj,,, re-
spectively. Note that problem 1|p; = 1| Y wj,, is equivalent to the well-known assignment
problem (Motzkin, 1956), thus problem 1| prec, p; = 1| Y wj,, can be considered as a gener-
alized assignment problem, where the set of positions is ordered, and the assignment must
satisfy the given precedence constraints.

5.1.2 Related work

Lenstra and Rinnooy Kan (1980) and Leung and Young (1990) present complexity results for
scheduling unit-time jobs on a single machine with chain-precedence constraints, i.e., prob-
lems of the form 1|chains,p; = 1|v. Clearly, problems with 7 = Cpax and v = Y. C; are
trivial (since each feasible schedule is optimal), and polynomially solvable for v = Y w;C;
(see e.g., (Lawler, 1978)). Lenstra and Rinnooy Kan (1980) and Leung and Young (1990) show
that problems with v = }_U; and y = }_T; are strongly NP-hard, respectively. Our results in
this chapter imply that the problem with v = } wj,, is NP-hard in the strong sense even if
each chain in the precedence relation has length 2. We summarize these results in Table 5.1.
Although we do not consider multiple-machine scheduling problems in this chapter, for the
sake of completeness we also refer to some results about scheduling unit-time jobs on par-
allel machines under precedence constraints, i.e., problems of the form P|prec,p; = 1|7.
Ullman (1975) shows that problem P | prec, pj = 1| Cmax is strongly NP-hard, however, prob-
lems P |chains, p; = 1|Cmax and P2|prec,p; = 1|Cpnax are polynomially solvable (see e.g.,
(Hu, 1961) and (Coffman and Graham, 1972), respectively). Hoogeveen et al. (2001) show
that problem P|prec,p; = 1| X C; is APX-hard, however, problems P |chains,p; = 1| }.C;
and P2 | prec,p; = 1| ¥ C; are polynomially solvable (see e.g., (Hu, 1961) and (Coffman and
Graham, 1972), respectively). Finally, Timkovsky (2003) shows that problem P2 | chains, p; =
1] Y w;C;j is strongly NP-hard.

The traditional precedence constraints can be considered as AND-precedence constraints,
that is, a job can only be started after all of its (immediate) predecessors are completed. In
contrast, in the case of OR-precedence constraints, a job can be started as soon as one of its
immediate predecessors is completed. Note that in this case the precedence graph can be
cyclic, however, one can decide in linear time whether the problem has a feasible solution
(see e.g., (Mohring et al., 2004)). According to this, problem 1|or-prec,p; = 1| is trivial
for v = Cpax and v = YCj, where or-prec refers to the presence of OR-precedence con-
straints. Among other results, Johannes (2005) shows that problem 1 | or-prec, p; = 1| Y w;C;
is strongly NP-hard. Note that the chain-precedence constraints are both AND- and OR-
precedence constraints, since in this case each job has at most one immediate predecessor,
thus problems of the form 1| chains, p; = 1|+ considered in this chapter are special cases of
problem 1| or-prec, p; = 1|. We also summarize these results in Table 5.1.
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Table 5.1: Problem 1| B, p; = 1| : scheduling unit-time jobs on a single machine under
precedence constraints

‘ B = chains ‘ B = prec ‘ B = or-prec

¥ =Crmax | in P (trivial)!
y=X¢ | in P (trivial)!

inP strongly NP-hard strongly NP-hard
7= LG (Lawler, 1978) | (Lenstra and Rinnooy Kan, 1978) | (Johannes, 2005)
y=XT ‘ strongly NP-hard (Leung and Young, 1990)
y=xU ‘ strongly NP-hard (Lenstra and Rinnooy Kan, 1980)
Y= LW, ‘ strongly NP-hard (in this chapter)

1 each feasible schedule is optimal

Wan and Qi (2010) introduce new scheduling models where time slot costs have to be
taken into consideration. In their models the planning horizon is divided into K > ¥, p;
time slots with unit length, where the kth time slot has cost 7, and the time slot cost of a job
J; with starting time t is } yes. 7T, Where s; = {t +1,..., + p;}. The objective of their models
is a combination of the total time slot cost with a traditional scheduling criterion, that is, they
consider problems of the form 1| slotcost |y + Y Zkesj 7T Wan and Qi (2010) show that in the
case of non-decreasing time slot costs (that is, 711 < ... < 7k) the problem can be reduced to
one without slot costs. Under the assumption of arbitrarily varied time slot costs they prove
that the problems with ¥ =} C;, ¥ = Lmax, ¥ = Tmax, ¥ = ), U; and vy =) T; are strongly NP-
hard. They also show that in the case of non-increasing time slot costs some of these problems
can be solved in polynomial or pseudo-polynomial time. Zhao et al. (2016) prove that in the
case of non-increasing time slot costs, problem 1 | slotcost | ¥(C; + Yikes; ) is NP-hard in the
strong sense. Kulkarni and Munagala (2012) introduce a model similar to that of (Wan and
Qi, 2010), however, they deal with online algorithms to minimize the total time slot costs plus
the total weighted completion time. Note that the problem investigated in this chapter can be
considered as a generalization of a special case of the model of Wan and Qi (2010). That is,
in the case of unit-time jobs (with K = 2;721 pj = n) problem 1 slotcost, p; = 1] }; Lkes; 7Tk is
similar to that of 1|p; = 1| Y wj,,, however, in the latter problem the time slot costs depend
on the jobs.

5.1.3 Problem formulation

Recall that J = {J1,...,Jn} is the set of unit-time jobs, and let P = {1,...,n} be the set
of positions. Recall that we write J;, << [, (Ji < J,) if Jiy # Ji, and J;, is a predecessor
(immediate predecessor) of J;,. Let x;; be the binary variable indicating whether job J; is
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assigned to position j. We formulate problem 1| prec, p; = 1| Y wj,. as

n n
minimize 2 2 WijXij (5.1)
i=1j=1
n
Y xj=1 foralli=1,...,n (5.2)
=1
n
injzl forallj=1,...,n (5.3)
i=1
k+1 k
Y o, <Y x;  forall Jj <Ji,, andk=1,...,n—1 (5.4)
j=1 j=1
xij € {0,1} foralli=1,...,n,andj=1,...,n, (5.5)

where constraints (5.2) and (5.3) model the job-position assignment constraints. Inequal-
ity (5.4) ensures that the precedence constraints are satisfied. That is, for each pair of jobs J;
and J;, such that J;; < J;, there are n — 1 linear constraints ensuring that job J;, cannot be
assigned to the same or to an earlier position than job J;. Let Si'“ := {x € {0,1}"" :
x satisfies (5.2) — (5.4)} be the set of feasible solutions, and P} := conv(S}"“) be the poly-
tope of feasible solutions of (5.2)~(5.5). By construction, we have the following proposition.

Proposition 5.1. S}, is the set of incidence vectors corresponding to feasible job-position assignments.

For later use we provide some valid equations for P . Let J,© := { Ji €T Ji =<}
(J; :=={J; € J : ]j <= Ji}) be the set of successors (predecessors) of job J;. Clearly, for each
point x € S we have

xij=0 foralli=1,...,n,andj=1,...,|J; | (5.6)
and
xj=0 foralli=1,...,n, andj=n—|J"|+1,...,n (5.7)

Since P’ is the convex hull of the points SP™C these equations are valid for prree,

5.1.4 Our contribution

We show that problem 1| prec, p; = 1| L wj,, is strongly NP-hard even in the case of two-
chains.

We study the polytopes associated with the problem in case of chains and two-chains as
well. In case of chain precedence constraints we present a class valid inequalities for the
corresponding polytope along with a polynomial-time separation procedure. In case of two-
chains we prove that a subclass of these inequalities are facet-defining.

Finally, we present our computational results that confirm that separating these inequali-
ties can significantly speed up a linear programming based branch-and-bound procedure to
solve the problem with chains of two jobs.
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5.2 Problem 1 |chains, p; = 1|7

In this section we present a class of valid inequalities for the case of chain-precedence con-
straints along with a polynomial time separation procedure. We derive these inequalities by
using the so-called parity inequalities, which constitute the non-trivial facets of the parity
polytope (see Section 5.2.1).

For chain-precedence constraints, let S¢**" and P$"" denote the set of feasible solutions
and the polytope of feasible solutions, of (5.1)—(5.5), respectively. Let C = {Cy,...,Cy,} be the
set of chains (i.e., chain-precedence constraints), where C; = (J;,..., J;,) with J;, < ... <,
foralli =1,...,m. The length of a chain C, i.e., the number of its jobs, is denoted by |C|. For
a given integer k we denote the index set {1,...,k} by [k].

5.2.1 Parity polytope, parity inequalities

Let Py (Pgdd) be the convex hull of those d-dimensional 0-1 vectors in which the number
of 1’s is even (odd). The characterization of these polytopes is attributed to Jeroslow (1975),
however, for a direct proof of this result we refer to (Lancia and Serafini, 2018).

Theorem 5.1 (Lancia and Serafini (2018)).

Psven _ {Z c [0,1]d . Zzi — Zzi < |S| — 1 for all odd-subset S C [d}}r
€S iZS

pot — {z €[0,1)%:Y z— Y z < |S| -1 for all even-subset S C [d]} .
i€s ¢S

We say that a subset S C [d] is an odd-subset (even-subset) if its cardinality |S| is odd (even),
and we call the inequalities of Theorem 5.1 parity inequalities.

Separation of parity inequalities

Since we have not been able to find any paper that provides a separation procedure for parity

inequalities, we provide our own procedure. First, we reformulate parity inequalities as

1< Z(l —zi)+ Zzi for each odd-subset S C [d] (5.8)
i€S i¢S
and
1< 2(1 —zi)+ Zzi for each even-subset S C [d]. (5.9)
i€S i¢S

Note that in the sake of convenience we allow S to be the complete set [d], with this the
corresponding inequality is still valid but redundant.
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Theorem 5.2. Inequalities (5.8) and (5.9) can be separated in polynomial time, that is, for a given
vector z € [0,1]4 the following problems can be solved in polynomial time:

maximize {1 - (Z(l —Zi) + ZZZ-) :S C[d]isan odd-subset} , (5.10)

i€s iZs
maximize {1 — (Z(l —z;) + ZZ,) :S C [d]isan even-subset} . (5.11)
i€S i¢S
Clearly, if the maximum value is less than or equal to zero then all of the inequalities are
satisfied, otherwise, the corresponding subset gives one of the most violated inequalities.
Lemma 5.1. Let 1 > vy > vy > ... > vg > 0, and let f(S) := Y;c5(1 —v;) + Ligs v for all
S C [d]. Consider the following problems:

minimize {f(S) : S C [d] is an odd-subset}, (5.12)
minimize {f(S) : S C [d] is an even-subset} . (5.13)
a) Let So := @ and S; := [i] forall i = 1,...,d. There is an optimal solution Sopr for prob-

lem (5.12) (problem (5.13)) such that Sopr = S; for some i =0, ..., d.
b) Let t :==01if 1 —v; > v; holds foralli =1,...,d, and let t := max{i: 1—v; < v;} otherwise.
One of the sets S;_1, St and Sy+1 is an optimal solution for problem (5.12) (problem (5.13)).

Proof. To prove statement a), consider an optimal solution Sppr for problem (5.12) which
maximizes the parameter p := max{i : S; C Sppr}, i.e., for any optimal solution S* we have
max{i : S; C S*} < p. Clearly, p+1 ¢ Sopr. Suppose for the sake of a contradiction that
there is an index g > p + 1 such that g € Sppr. Let S := (Sppr U {p+1}) \ {9}. Now, we have
f(Sopr) < f(8') = f(Sopr) + (1 = vp11) — vpi1 — (1 —vg) + 09 = f(Sopr) +2(vg — vps1) <
f(Sopr), thus S’ is also an optimal solution for problem (5.12), however p < max{i: S; C S’}
which contradicts our assumption for Sopr, and the statement is proved.

According to statement a) problems (5.12) and (5.13) can be restricted to subsets of the form
Si,i€{0,...,d}. Foreachi < t,1—v;11 < viy1, thus f(Sit1) = f(Si) + (1 — vip1) — vip1 >
f(Si). Foreachi > t,1—1v; > v;, thus f(S;) = f(Si—1) + (1 —v;) —v; < f(Si+1). Therefore,
we have

F(S1) = oo = f(Sim) = £(S1) and £(S1) < f(Si1) < .. < F(Sa),

thus if S; has odd (even) cardinality, then it is an optimal solution for problem (5.12) (prob-
lem (5.13)), otherwise, argmin{f(S;_1), f(St+1)} is an optimal solution for problem (5.12)

(problem (5.13)). O
Proof of Theorem 5.2. For a given vector Z € [0,1]¢ let v; := Z; for all i = 1,...,d, and let
f(8) == Yies(1 —vi) + Ligsv; for all S C [d]. Without loss of generality (e.g., by sorting
and reindexing the values), we can assume that v; > v, > ... > ©v;. By this, separation

problem (5.10) (problem (5.11)) is equivalent to problem (5.12) (problem (5.13)) which can be
solved in polynomial time according to Lemma 5.1. O
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5.2.2 Valid inequalities for PS"#"

We introduce variables Zjj (i=1,...,m j=1,...,n) indicating whether the number of jobs
from chain C; that are assigned to one of the positions from {1,...,j} is odd (z;; = 1) or even
(zij = 0).

Claim 5.1. Let x € S"". For each chain C; = (i, ..., J;,) and each position j € {1,...,n} we have

[ j
Zij = Z(_l)kfl Y Xip-
k=1 p=1
Proof. For an x € S the value d; := ij;:l Xi,p (k=1,...,0) equals to 1 if and only if job J;
is assigned to one of the positions {1,...,j}, otherwise it is 0. Clearly, for jobs J;, < ... < J;,
we have 1 > §; > ... > J; > 0, thus summing these values with alternating factors (—1)"*l
(k =1,...,¢), the sum (i.e., zij) is 1 if the number of /-values that are equal to 1 is odd,
otherwise it is 0. O

Claim 5.2. For an even (odd) position j € {1,...,n} the number of 1's in vector (z1j, ..., Zmj) is even
(odd).

Proof. If j is even (odd), then the number of chains C; such that the cardinality of the set
{ke{l,...,j} : zi =1} is odd (i.e., C; has an odd number of jobs assigned to the positions
1,...,j) must be even (odd). O

According to Claim 5.2, the corresponding parity inequalities are valid for the polytope of
feasible solutions of the formulation extended by the z-variables. However, due to Claim 5.1,
one can transform these inequalities to the original x-variables, thus we have the following
theorem.

Theorem 5.3. The following inequalities are valid for P
Gl ol
LD Y, | - | (D) x| <181
i€s \k=1 p=1 igs \k=1 p=1

for each even position j and odd-subset S C [m], (5.14)

and
|Ci] 1 j ICi] 1 j
Z Z(_l) - Z Xigp | — Z Z(_l) - Xigp | < S| -1
ics \k=1 p=1 i#S \k=1 p=1

for each odd position j and even-subset S C [m]. (5.15)

The separation procedure of the class of inequalities (5.14) (inequalities (5.15)) is similar to
the separation procedure of the class of inequalities (5.8) (inequalities (5.9)), that is, for a given
vector ¥ € [0,1]"*", fix an even (odd) position j, and let z; := Yt _,(—1)F1 Z]p:1 %;,p for each
chain C; = (Ji,, ..., ]ié), i =1,...,m. By this, one can use the separation procedure described
in Section 5.2.1.
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5.3 Problem 1|2-chains,p; = 1|7

In this section we investigate problem 1 |2-chains, p; = 1|<. Recall that in this problem we
have an even number of jobs (211), and relation < partitions the set of jobs into n disjoint pairs,
i.e., each jobs has exactly one predecessor or one successor, but not both. In Section 5.3.1 we
reformulate the ILP of Section 5.1.3 to make our notation easier and reflect that each chain
consists of two jobs. The problem 1|2-chains, pj = 1| L wj,, is shown to be strongly NP-hard
in Section 5.3.2. In Section 5.3.3 we analyze the polyhedron spanned by the feasible solutions
of our integer programming formulation, namely, we determine its dimension, and then in

Section 5.3.4 we show that some of the inequalities from Section 5.2 are facet-defining.

5.3.1 Problem formulation

In order to simplify our notation, in this section let 7 = {J1,..., Jan} be the set of unit-time
jobs, and C = {Cy,...,Cy} be the set of 2-chains, where C; = (51, J2i), that is, Joi_1 < Ja; for
eachi=1,...,n. We say that job J»;_1 (J») is the first (second) job of chain C;. In addition, let
P ={1,...,2n} be the set of positions.

Let s;; () indicate whether the first (second) job of chain C; € C is assigned to position j €
P. Note that we just renamed the variables of the formulation (5.2)-(5.7), that is, s;; := x2; 1,

and e;j := xy; ;, thus we get the following equivalent formulation:

2n
Y sij=1 foralli=1,...,n (5.16)
j=1
2n
Y ej=1 foralli=1,...,n (5.17)
j=1
Sion =0 foralli=1,...,n (5.18)
ei1 =0 foralli=1,...,n (5.19)
n
Y sip=1 (5.20)
i=1
n
Y (sij+e;) =1 forallj=2,...,.2n -1 (5.21)
i=1
n
Y eion=1 (5.22)
i=1
k+1 k
Y e <Y sj foralli=1,...,n,andk=1,...,2n—2 (5.23)
j=1 j=1
sij, e;j € {0,1} foralli=1,...,n,andj=1,...,2n. (5.24)

Constraints (5.16)—(5.17) and (5.20)—(5.22) are the job-position assignment constraints (cf. (5.2)
and (5.3)). Inequality (5.23) ensures that each first-job precedes the corresponding second-job
(cf. (5.4)). Finally, constraints (5.18)—(5.19) forbid to assign a first-job to the last, or a second-job



Position-based scheduling of chains on a single machine 55

1 2 3 4

Figure 5.1: Representation of point P = (s,e) € ST with 511 = e13 = sp0 = €34 = 1

to the first position (cf. (5.6)—(5.7)). Similarly to the general case in Section 5.1.3, we introduce
the set of feasible solutions S5 := {(s,e) € {0,1}"*2" x {0,1}"*?" : (5.16) — (5.23) holds},
and the polytope of feasible solutions P21 := conv (SZHns) of (5.16)—(5.24).

Preliminaries

For a given point P = (s,e) € S¢S, let s(P,i) = j (e(P,i) = j) if sj; = 1 (ejj = 1). For a
given i = 1,...,n let 0;(P) be a 2-dimensional vector such that o;(P) = (s(P,i),e(P,i)), and
o(P) be a 2n-dimensional vector such that o(P) = (o1(P),...,0,(P)). For example, for the
point P indicated in Fig. 5.1 we have P = (1,0,0,0, 0,1,0,0, 0,0,1,0, 0,0,0,1), &1 (P) = (1,3),
0»(P) = (2,4),and ¢(P) = (1,3,2,4).

5.3.2 Complexity of problem 1|2-chains, pj = 1| Lwj,

In Theorem 5.4 we will show that problem
1|2-chains, p; = 1| Zwm (%)

is NP-hard in the strong sense.

Sketch of proof of Theorem 5.4.  'We will transform the INDEPENDENT SET PROBLEM (ISP) to prob-
lem (x). Recall that an instance of ISP is given by an undirected graph G = (V,E) with
node set V = {vy,...,v,}, and a maximum size subset of nodes I C V is sought such that
|{u,v} NI| <1 holds for each edge {u,v} € E. The basic idea of the transformation can be
seen in Fig. 5.2, where we depict the construction for the 2-length path (without the dummy
chains). Briefly stated, we will create a chain ¢; for each node v; and two chains f;; and g;; for
each edge {v;,v;} of the ISP instance, and some additional dummy chains. To each of these
chains we will designate two potential start and two potential end positions. First, by deter-
mining appropriate weights we ensure that in each solution with non-positive total weight,
each of these chains either starts and ends at its first start and end position, respectively, or
at its second start and end position. In Fig. 5.2 we depict the two potential states of these
chains. Second, by designating these positions properly, it is guaranteed that each solution
with a non-positive total weight represents an independent set in the ISP instance and vice
versa. Namely, a node is in the independent set if and only if the corresponding chain starts
and ends its second start and end position, respectively. Note that the role of the edge-chains
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® 6 6 6 6 6 6 6 O O O O O O O 0 O > 0

| I | I | I | |
f ty t3 t L1 L1 ty L1 L1 t3
ha o fiz fs i ST

812 812 8§23 823
Figure 5.2: [Sketch of proof of Theorem 5.4] Construction for the 2-length path where we

depict the possible states of chains (dummy chains are not depicted)

01 (%) U3
[ @ L ]

L N NN JEEE NN SR I S S R S S S S N JEEE R A R R 4

| | | | | | | | L1
t ty ts t [ I— [I— ty [ L1 t
fi2 fiat=—! — 23 fos =

81,2 81,2 32,3 82,3

Figure 5.3: [Sketch of proof of Theorem 5.4] Solution representing independent set {v, }

is to ensure that for adjacent vertices one of the corresponding node-chains must start and
end at its first start and end position, respectively, i.e., at most one of these nodes can be in the
independent set. For example, in Fig. 5.3 we depict the solution that represents the indepen-
dent set {v,} (without the dummy chains). Note that since chain #; starts/ends at its second
start/end position, i.e., v is in the independent set, thus chains g1 5, f12 and therefore t; must
start/end at its first start/end position, i.e., v; cannot be in the independent set. Similarly,
t3 cannot start/end at its second start/end position, that is, v3 cannot be in the independent
set. In Fig. 5.4 we depict the solution that represents the independent set {v1,v3} (without the
dummy chains).

Theorem 5.4. Problem 1|2-chains, pj = 1| Y wj, is strongly NP-hard.

Proof. We transform the INDEPENDENT SET PROBLEM (ISP) problem to problem (x). Let G =
(V,E) be an instance for ISP with node set V = {vy,...,v,} and edge set E, and let E =
{(vi,vj) : {vi,vj} € E, i < j} be the set of directed edges, i.e., we replace undirected edge
{vi,vj} by directed edge (v;,v;) for i < j. For a node v; let succ(i) := {v; : (v;,0;) € E}

01 (%) U3
*—eo—90

® 6 6 6 6 6 6 O O O O O O 0 O O

L 1 L L L1 L1
t ty t3 t L1 L1 £ L1 L1 t
f12 fi2 =" £, fos=—

81,2 812 82,3 82,3

Figure 5.4: [Sketch of proof of Theorem 5.4] Solution representing independent set {v1,v3}
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a(ty) P(t) a(tu) PB(tn) a(t) B(t) i(t2) P(t2) &(tn) P(tn)
’ ’ o .. ’ ‘ ’ ’ o .. ’ ‘ PR ‘ ’ P
1 2 2n—1 2n 2n+1 2n+2

Figure 5.5: [Proof of Theorem 5.4] Designated positions for node-chains

! (fijs)
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Figure 5.6: [Proof of Theorem 5.4] Designated positions for edge-chains (part 1)

(pred(i) := {v; : (vj,v;) € E}) denote its immediate successors (predecessors). Based on the
ISP instance we will construct an instance for problem (x) with 2|V| 4 3|E| chains (that is, we
will create 1 chain for each node, 2 chains for each edge, and |V|+ |E| additional dummy
chains), and 4|V| + 6/E| positions.

For each v; € V we create a node-chain t;, and for each edge (v;,v;) € E we create edge-
chains f;; and g;;. Let Ty = {t;: v; € V}and Tz = {fij, g : (vi,v)) € E}. To each node-chain
t; € Ty we designate four distinct positions: a(t;) < B(t;) < &(t;) < B(t;) such that

(i 2i—1=ua(t;) =p(t;) —1foralli=1,...,n,

(i) 2n+1=a(t) =p(H) — 1, and

(it) B(t:) < a(tiy1) = B(tiyr) —1foralli=1,...,n—1,
see Fig. 5.5. To each edge-chain f;; € Tz we designate four distinct positions: a(f;;) <
B(fij) < &(fij) < B(fij). Consider a node v; € V and its immediate successors succ(i) =
{017 Vjpuec - Lt

() a(fis,) = B(t),

™) «(fij,) = B(fij,) —1=&(fi;,) —2forall £ =1,...,|succ(i)],

vi) a(fij,) = a(fij,,,) forall £ =1,...,[succ(i)| — 1,

(vii) a(f; j\succ(z)\) = B(fi,h) -1= B(fl]z) —2=...= B(fi,]]succ(i)\) — [succ(i)],
(Viil) B(fijigueey) < ®(tit1),
see Fig. 5.6. Finally, to each edge-chain g;; € Tz we designate four distinct positions: (g;;) <
B(gij) < &(gij) < P(gij)- Consider a node v; € V and its immediate predecessors pred(j) =
{0is ) Vi - Let

(ix) ,3(811]) a(t)),

) B(&ij) = (i) — 1= B(gl'g,]') —2forall{=1,...,[pred(j)],

(xi) B(gi,j) = B(gi,,,j) forall £ =1,..., |pred(j)| — 1,

(xii) a(gi, ;) = B(fi,j) forall £ =1,...,|pred(j)|,
(xiii) B(tj-1) < B(&i,pred(j)|)-
see Fig. 5.7.

For each v; € V we have created 1 chain and designated 4 positions, and for each (v;,v;) €
E we have created 2 chains and designated 8 positions, however, positions «( fii), B(gij) and
B(fij) coincide with other positions (see (iv), (vi), (ix), (xi), and (xii)), hence we have |V| 4 2|E]|
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Figure 5.7: [Proof of Theorem 5.4] Designated positions for edge-chains (part 2)

chains, and 4|V| + 5|E| distinct positions. Thus, we also create |V| + |E| dummy chains and
|E| dummy positions, therefore we have 2|V| + 3|E| chains and 2 x (2|V| + 3|E|) positions,
that is, we have a valid instance for problem 1|2-chains, p; = 1| Y Wi,

Let M > n. For each t; € Ty let

M lf] = D((ti>, -M lf] = ,B(t,'),
w(t;,]) == 0 ifj=a(t), and w'(t,)):= -1 ifj=B(t),
2M otherwise, 2M otherwise.

For each t;; € T (t; is either f;; or g;;) let

M if k= a(ti]‘), —-M ifk= ,B(tij)r
w(tij, k) = 0 ifk=a(t;), and w'(tk):= 0 ifk= B(tij),
2M otherwise, 2M otherwise.

Finally, let w*(t,j) := w*(t,j) := 0, for each dummy chain t and for all j = 1,..., (4|V| +6|E|).

Remarks 5.1. By construction, in any feasible solution for the constructed problem, for each t € Ty
we have
0 if sty =erpiry =1
YWt ) + ) wi(tf) = =1 ifspam =e g =1,
] ] > M otherwise,

and for each t € Tz we have

Sy ery 0 if Sty =erpmy =10rSam =630 =1
Zw (t,7) + Zw 1) = { > M ih:;ré;)ise e M
j j > :

Remark that M > n = |Ty|, thus a solution for the created problem has non-positive total weight if
and only if each chain t € Ty U Ty starts/ends either its first start/end or its second start/end position.

Proposition 5.2. Let I C V an independent set in G = (V,E). Then the corresponding scheduling
problem instance admits a feasible solution of total weight —|I|.

Proof. 1If v; ¢ I, then let Stia(t) 7= € () = 1, for each (v;,v;) € E let Sfoalfy) = €iplfy) = L
and for each (v, v;) € E let Sgid(gn) ‘= egki,B(gkf)_f: 1 (see Fig. 5.8). Otherwise, if v; € I,
then let Stif‘(ti) = ey, g, = 1, for each (v;,v;) € E let Sfualfy) = €fB(r;) ‘= 1, and for each
(0, vi) € E let Sg a(g.) = €guBlg) ‘= 1 (see Fig. 5.9). The variables for dummy chains can
be arbitrarily fixed. First, we claim that this assignment yields a feasible solution. We need
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ki 8kyi fij1 fijz
I 1 I 1 I 1 I 1
S 'S S S 'S 'S S 'S 'S TS
B(8ki) &(t;)  B(t;) (fij,)

B(8k:i) &(8kyi) &(8ki) ) B(fij) B(fin) a(fij)

B(gki) B(8ri) a(fif «(fij,)
Figure 5.8: [Proof of Theorem 5.4] Assignments for node v; € V'\ I

8kii t fij
* - @& * * * * * * ® - @
N oaro oy B@ki) &) B(t) oy alfiy) ey g
D‘(gkll) a(gkzl) B(ngi) D‘(gkll) B(gkli) “(ﬂ]]) AB(ff]l) ‘X(fqz) ,B(fljz) AB(fl]l)

Figure 5.9: [Proof of Theorem 5.4] Assignments for node v; € I

to show, that each position that designated to multiple jobs is assigned to a single job. It is
easy to check that it is true for positions «(fj;) and B(g;;). We also know, that B(f;;) = a(g;j)
for all edge (v;,v;) € E (see (xii)), however, we assigned position f( fij) to job f;j and position
x(gij) to job g;; if and only if v; € I and v; € I, respectively, however it is impossible, since I is
independent. Second, it is clear that the weight of the solution is equal to —|I|. O

Proposition 5.3. For an independent set problem in graph G = (V,E), suppose the corresponding
scheduling problem admits a feasible solution of value W < 0. Then there is an independent set I in G
with |I| = —W.

Proof. Since W is non-positive, according to Remark 5.1, for each t € Ty U Tz we have either
Sta(t) = €p(r) = 1 O Spa(1) = €5y = 1. We claim that the node set I = {v; € V 1 5 3¢,y =
e, p(t,) = 1} is independent.

Suppose for a contradiction that there is an edge (v;,v;) € E such that v;, v; € I. Let
succ(i) = {vj,,...,vj,.., } be the set of the immediate successors of node v;. Since ¢, g,y = 1
and by construction B(t;) = a(f;,), thus s fipafy) = 0 and therefore sg. 47 ) = e Bfi) =
1. Again, by construction &(f;j,) = a(fi,), thus St a(fy,) — 0 and therefore sp a(r ) =
Cf Blfiy) = 1. Similarly, we can show that St alfy) = ChiBliy) = 1 holds for all ¢ =
1,...,|succ(i)|, moreover, since j = j, for some £ € {1,...,|succ(i)|} we have e B(r) = 1

Let pred(j) = {vi, .-, i,

ilarly, we can show that Sgipie(i) = €giyiBlgi,)

‘} be the set of the immediate predecessors of node v;. Sim-
=1holds forall ¢ =1,..., |pred(j)|, and since

i = iy for some £ € {1,...,|pred(j)|} we have Sgia(gy) = L
To sum up, we have e B = Sgia(gy) = 1 which yields a contradiction, since by construc-
tion B(fl]) = (X(g,'j). ]

Finally, it is easy to see that our transformation is a pseudo-polynomial transformation,
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thus the problem is NP-hard in the strong sense. O

Corollary 5.1. Problem 1|chains, pj = 1| L wj, is strongly NP-hard even in the case of chains of
length at most 2.

Corollary 5.2. Problem 1| prec, pj = 1| Y wj, is strongly NP-hard.

Corollary 5.3. Problem 1|or-prec, pj = 1| L wj, is strongly NP-hard.

5.3.3 Dimension of PZhins
In this section we investigate the dimension of the polytope PZchins,

Theorem 5.5.
0 ifn=1,
dim(Pzz,fh”i”S) = 4 ifn=2,
4n> —6n+1 ifn>3.

Sketch of the proof of Theorem 5.5 (n > 3). In the case of n > 3 we will use Proposition 2.1 to
prove the theorem. That is, we will provide an equation system for P2°""s (see Theorem 5.6)
with rank 61 — 1 (see Proposition 5.6), which gives that the dimension of PZhins C R4
is 4n? — (6n — 1). The detailed proof of Theorem 5.5 can be found at the end of Section 5.3.3.

Theorem 5.6. Let n > 3. The equation set € := {(5.16) — (5.22)} is an equation system for PZ;chains,

Proof. Clearly, the equations of € hold for every point of P, since they are defining
equations for this polyhedron. In order to show that £ is an equation system for PZ:Mins we
show that any other equation which holds for all points of P2 ig a linear combination of
the equations of £. Assume that

n 2n n 2n
Y ) s+ ) ) Bijes = (5.25)
i=1j=1 i=1j=1

holds for all (s,e) € PZins. To show that equation (5.25) is a linear combination of equa-
tions (5.16)—(5.22) we explicitly create a linear combination (5.26), and in Proposition 5.4 and
Proposition 5.5 we prove that (5.25) and (5.26) are the same. In those proposition we use
Lemma 5.2, however, for its proofs we refer to the appendix.

Lemma 5.2. Equation (5.25) satisfies the following properties:

(i) apjr —apy=PBoiy—Bgyforalpg=1,...,nand1 <j <j" <2n,
(ii) apjm —apjp = &g —agp forallp,g=1,...,nand 1 < j <j" < 2n,
(iii) Byjr — Bpj = Bgjv — Bgj forallp,g=1,...,nand 1 <j < j" < 2n.

Note that in the case of (i) p may be equal to q.

Consider the linear combination of equations (5.16)—(5.22) with coefficients )\?'16, /\‘?'17,
A8, 2219 4020, A?'Zl, A2 (i=1,...,n,j=2,...,2n — 1), respectively, where
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° )\?.16 = “i,l — lell fOI' all 1= 1, oo, n,

° A?'” =Bim—Pran+Prp—wipforalli=1,...,n,

o A =wj5 —aj1 gy foralli=1,...,n,

° /\?'19 = ,31',1 — ,31‘,2;1 + ﬁl,Zn — 51,2 + a1 foralli=1,...,n,
o N0 =gy,

o A}sm =mjforallj=2,...,2n—1,

o NP2 = B1oy — P12+ a1p.

Let
n 2n n 2n .
Yo ) s+ Y ) Biei =4 (5.26)
i=1j=1 i=1j=1

be the equation obtained. Note that the left-hand side can be written as

n
(()\?‘]6-1-)\5‘20)51',1—1- ()\?‘]6-1-)\15‘]8)51',2”-1-(A?‘]7+A?‘]9)6i,l+ (A?']7+)\5'2z)3i,2n) +
i=1
n 2n—1
+Z Z ((A?‘%—I-)L]S-‘z])sij—l- (A?‘W—i-)\?m)eij).
i=1 j=2

Proposition 5.4. Equation (5.26) satisfies the following:
(I &jj = ocl-]-foralli: 1,...,nand j=1,...,2n.

Proof. Leti=1,...,n be fixed. For j = 1 we have
Rig = A1+ A = (a1 —w11) + 011 = g,
and for j = 2n we have
Rign = AP0+ A" = (i1 — @) + (aion — i1 + @11) = @i
Foragivenj=2,...,2n — 1 we have
Rij = A"+ )\}5'2] = (a1 —w11) + ) @ aij,

where for the last equation we use statement (ii) of Lemma 5.2 with p = 1,4 =i, j// = 1 and
=i O

Proposition 5.5. For linear combination (5.26) the following statement holds:
(1) Bij=Bijforalli=1,...,nandj=1,...,2n.

Proof. Leti=1,...,n be fixed. For j = 1 we have

Bir = A2+ AT = (Bion — Bion + P12 — a12) + (Bin — Bion + Bron — P12 + a12) = Biy,

and for j = 2n we have

Bion = A7+ A% = (Bign — Bron + B12 — a12) + (Bran — Bra + 212) = Bion-
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For a given j = 2,...,2n — 1 we have

A (iii) (@)

Bij = A7+ A7 = (Bian — Bron + P12 — 1) + 01 = Bia —w1p + a1 = Bij.
since B2y — B1,2n + P12 = Bi2 according to statement (iii) of Lemma 5.2, and ;2 — a1 + ayj =
Bij due to statement (i) of Lemma 5.2. O

Corollary 5.4. Equation (5.26) is equivalent to (5.25).

Proof. According to Propositions 5.4 and 5.5, the left-hand-sides of (5.26) and (5.25) are the
same. Since both of them are satisfied by all the points in P, the right-hand-sides also
coincide. ]

O

Proposition 5.6. Let n > 3. The rank of the equation system £ = {(5.16) — (5.22)} is 6n — 1.

Proof. Consider a linear combination of equations (5.16)—(5.22) with coefficients A7, A2,
)\?'18, )\?'19, A0, )\?‘21, A2 (G=1,...,n,j=2,...,2n — 1), respectively. This linear combina-

tion can be written as
n

Z ((/\15,16 +/\5.20)51',1 + (/\15.16 +/\,5'18)Si,2n 4 (/\1‘5'17+/\1'5'19)€i,1 + (/\1'5'17+/\5'22)€i,2n) 4
i=1

n 2n—1 n 2n
+; ]; ((A?.l() +)\?'21)Sz‘j + (A?‘U—i-)\?ﬂ)eij) — 2520 4 3522 +; (A?l() —i—)\?'”) _{_;)\}521'
The expression above reduces to the zero-equation (0-s+0-e = 0) if and only if A}'® =
=26 = A520 A28 = —A;"Zl = A7 and A1 = —A7 = A% hold foralli = 1,...,n,
j =2,...,2n — 1 and the right-hand side is zero. On the one hand, it is clear that we can
easily choose non-zero coefficients that yield the zero-equation, thus the equations are linearly
dependent. On the other hand, if we omit a single equation from (5.16)—(5.22), that is, we
fix a single coefficient from A?'16,...,)\5'2z to zero, then all the remaining coefficients will
be zero, that is, that remaining equations are linearly independent. Hence, the equation
system {(5.16) — (5.22)} containing 6n equations has rank 6n — 1. O

Proof of Theorem 5.5. In the case of n = 1, 53" consists of a single point P with ¢(P) =
(1,2), thus dim(PZheins) = 0.

In the case of n = 2 in order to prove that dim(PZ"i"s) = 4 we show that the maxi-
mum number of affinely independent points in Sﬁ'd’”ins is 5. We have SZ'Ch“i”S ={P,..., P},
where o(P;) = (1,2,3,4), c(P2) = (1,3,2,4), 0(P3) = (1,4,2,3), 0(Py) = (2,3,1,4), 0(P5) =
(2,4,1,3), 0(Ps) = (3,4,1,2), see Fig. 5.10. The linear combination of these points with coeffi-
cients Ay, ..., A, respectively, is

(M 4+ A2+ A3)511 4+ (Ag + As)s12 + Aes1,3 + (As + As + Ag)sa1 + (A2 + Az)spp+
+)\152,3 + /\161,2 + (/\2 + )\4)61,3 + ()\3 + As + A6)61,4 + /\662,24'
+(As+As)eas + (A + A2+ Ag)ena.
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1 2 1 2 1 2
I I I I —t | | | | |
* . . * * * * * * * * *
(@) o(P) =(1,2,3,4) (b) o(P,) = (1,3,2,4) © o(P3) = (1,4,2,3)
1 2 2 1 2 1
| | | | [ 1t I | I I
* * * * * * * L 2 * L 4 4 L 2
(d) o(Py) = (2,3,1,4) ) o(Ps) = (2,4,1,3) () o(Ps) = (3,4,1,2)

Figure 5.10: [Proof of Theorem 5.5] The six points in S3-hins

Clearly, we get the zero-vector if and only if Ay =0, A¢ =0 and A = —A3 = A5 = —A4. On
the one hand, we can easily choose non-zero A,, ..., A5 coefficients to get the zero-vector such
that A; + ...+ Ag = 0 also holds, thus points Py, ..., Ps are affinely dependent. On the other
hand, if we omit for example P,, i.e., we fix Ay, = 0, we could get the zero-vector if and only if
A = ... = A¢ =0, that is, points Py, P3, P4, P5, Ps are linearly and hence affinely independent.
Therefore dim(PZ<Mins) = 4,

Finally, assume that n > 3. According to Theorem 5.6, the equation set £ = {(5.16) —
(5.22)} is an equation system for P2 and according to Proposition 5.6, the rank of this
system is 61 — 1. Since we have 47 variables, thus the dimension of P2""s is 4n? — (6n —
1). O

5.3.4 Parity inequalities

In the case of general chain-precedence constraints we showed that parity inequalities (5.14)
and (5.15) are valid for P"" (see Section 5.2), thus they are also valid in the case of 2-chains.
Using the replacement of the variables (remark that Sij = Xoi—1,; and e;; = x;;) the following
parity inequalities are valid for PZchains;

Zi (sij — e) — Z% (sij —e) < [S| -1,

i€s j=1 i¢S j=1
for all odd-subset S C [n], and k < n, (5.27)
and
2%-1 2%-1
Y ) (sij—e) =) ) (sij—ey) <IS|-1,
i€S j=1 i¢S j=1

for all even-subset S C [n], and k < n. (5.28)

In this section we show that some of the inequalities (5.27) are facet-defining for P%;fh“i”s.
Similarly, one can show that a subset of inequalities (5.28) are also facet-inducing.
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Let 3 <t < n be a fixed odd number, 1 < k < n such that t < 2k and < 2(n — k) hold,
and S C [n] with cardinality |S| = t. To simplify our notation, without loss of generality, we
assume that S = {1,...,t}. The corresponding parity inequality is:

t 2k n
Yo (sij—ey) <t—1+ ) Z 5ij — €if). (5.29)

i=1j=1 i=t+1j=
Theorem 5.7. Let 3 < t < n be a fixed odd number, 1 < k < n such that t < 2k and t < 2(n — k)
hold, and S = {1,...,t}. Inequalities (5.29) are facet-defining for P2:chains,

Remarks 5.2. Consider a point from S%;fh”ins. We say that a chain C; = (Ji—1, J2i) is active in inter-
val 2k, 2k + 1] ifzjzil (sij — eij) = 1 holds (that is, its first job J5;_1 is assigned before position 2k +1,
and its second job Jy; is assigned after position 2k). A point from S3hns satisfies (5.29) with equality
if and only if
e exactly t — 1 chains from {1,...,t} and no chain from {t +1,...,n} are active in interval
[2k, 2k + 1]; or
e exactly t chains from {1,...,t} and exactly 1 chain from {t +1,...,n} are active in interval
2k, 2k + 1].

Sketch of the proof of Theorem 5.7. Let us define the set of points
ngmy = {(s,e) € S3chins . (s, ) satisfies (5.29) with equality},

and the polyhedron of their convex hull Pmmy = conv(Sé’Zmy ). Note that Pzplfrity is a proper
face of PZhins To prove that inequalities (5.29) are facet-defining for P3:""s, we will show
that Pfsrity is a facet of PZchins e, dim(Pf:my ) = dim(PZins) — 1. To do this, we ap-
ply a similar procedure as in Section 5.3.3, that is, we will prove that the set £ = U
{(5.30)} = {(5.16) — (5.22),(5.30)} of equations contains a minimal equation system for P}’ rity
with rank dim(PZ"ins) — 1, where we have

t 2k n
ZZ(SU e,])—i— Z Z eij — 51] =t—1. (5.30)

i=1j=1 i=t+1j=1
The detailed proof can be found in the end of Section 5.3.4.
Theorem 5.8. The equation set £ = {(5.16) — (5.22), (5.30)} is an equation system for P;,frity .

Proof. Clearly, the equations of £ hold for every point of Pj; " since they are defining equa-
tions for ngmy . Assume that

n n

> Z @ijsij + Z Z Bijeij = (5.31)

i=1j=
holds for all (s,e) € szrity . In order to show that equation (5.31) is a linear combination
of equations (5.16)—(5.22) and (5.30) we explicitly create a linear combination (5.32), and in
Propositions 5.7 to 5.10 we prove that (5.31) and (5.32) are the same. In those proposition we
use Lemmas 5.3 and 5.4, however for their proofs we refer to the appendix.
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Lemma 5.3. For equation (5.31) the following statements hold:

(i) apjr —app = &g —agpforallp,g=1,...,tand 1 <j <j" <2k,
(ii) wpjpr —apj =t —agpforallp,g=1,... tand1 <j <2k <j" <2n-1,

(lll) ,Bp,]‘// — ,Bp,j’ = ﬁq,]‘// — ‘Bq,]‘/ f07’ all p,.q9= 1, ey tand 2k < j/

(iv) By — By = Bojw — By forallp,g=1,...,tand 2 <j'

< j" < 2n,
<2k <j" < 2n,

(V) apjm—app = By —PBgyforallp,g=1,... tand 1 <j <j" <2k,

(Vi) appr —tpjy = Pgjv — Bgy forall p,g=1,...,tand 2k < j'
Note that in the case of (v) and (vi) p may be equal to q.

Lemma 5.4. For equation (5.31) the following statements hold:

(Vi) apjm —app =agm—agyforallp=1,... 1t

(viii) ,Bp,]‘// - ﬁp,j’ = ﬁr?,j” — ,Bq,]'/ f07’ all p=1...,t, g=t+1,.
(zx) ocp,]-u — ap,j/ = 1517,]'” — ‘Bq,j/for all p = 1,. . .,t, q_ =t+ 1,.
(x) apjr—app = Bgjr— Bgjyforallp=1,...,t, §=t+1,
(xi) Bpjn — Bpji = &g —agjforallp=1,...,t, §=t+1,

(xii) ,Bp,j” — 5;7,]' = &g — &g fOT all p= 1,...,t, g=t+ 1,

Consider the linear combination of equations (5.16)—(5.22)

<j" < 2n.

conand 1< <" <2k,
conand 2k < j < j <2n,
conand 1 < <" <2k,
conand 1 <j <2k < j" < 2n,
conand 1 < j <2k <" < 2n,
conand 2k < j < < 2n.

and (5.30) with coefficients A7,

)\15'17, /\?'18, /\‘?'19, A0, /\?'21, A2 and A>3, (i=1,...,n,j=2,...,2n — 1) respectively, where

o )20 — A, where A := (0{1/2 — X1 2k+1 — ﬁl,Z + 181,2k+1)/2’

o A316 — ) K1 T M1 ifi=1,...,t
! wip— &y +2A ifi=t4+1,...,n,
5 - 20 ifi=1,
o AV = y;, where y; := P12 — 12+ 1 .
Bion — Pron+m1 ifi=2,...
&1,0n ifi=1,
° A?JS = Wiop — i1+ 11 ifi=2,...,¢t
Wiogp — i1 +wa11 —24 ifi=t+1,...,n,
o \319 — Bin+A—w ifi=1,...,1¢
l Bii—A—p ifi=t+1,...,n,
o 321 — a;— A ifj=2,...,2k
! a1, ifj=2k+1,...,2n—1,
° A5.22 — ,Bl,Zn —
Let
n 2n n 2n .
Z é\V1]51] + Z ,Bl-]-el] = ”)>
i=1j=1 i=1j=1

(5.32)
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be the resulting equation. Note that the left-hand side can be written as

t
Z ((A?.m 4 A520 +A5A30)Si,1 + ()\?‘]7—1—)»?‘]9 B )\5‘30)ei,1)
i=1

n
+ Z ((/\15.16 4 A520 _/\5.30)51,,1 + (/\15.17+/\l5.19 _1_/\5.30)&,1)
i=t+1

n
+). ((}\?’16 + A )8100 + (AT + /\5'22)€i,2n)
i

t 2k
+ Z{ Z‘i ((A?.lé +/\}5.21 +/\5'30)Sij + (A;"” —|—)\}7'21 . /\5'30)81']‘)
i=1j=
n & 5.16 5.21 5.30 5.17 5.21 5.30
+i_§1j;<()\;- AT = AP 0)ss 4 (AT 4 AT 4 A5 )e,-]-)
n 2n-—1
+ Y 8 (P4 A5+ (AF7 4+ A5 )ey )
i=1 j=2k+1 ! !

Proposition 5.7. For linear combination (5.32) the following statement holds:
() &jj = ocl-]-foralli: 1,...,tand j=1,...,2n.

Proof. By construction, the statement clearly holds fori = 1. Leti = 2,...,t be fixed. Forj =1
we have
Rig = AP H A AT = (g —w) + (= A) +A = gy,

and for j = 2n we have
Rign = A0+ A0 = (g — @) + (o + 21,0 — @ip) = @iy
For a given j = 2,...,2k we have
N 5 (i)
& = A6 4 /\}5'21 + A0 = (i1 —ap) + (a1 —A)+A=ayj —a1+a1 = agj,

where for the last equation we use statement (i) of Lemma 5.3 with p =1, =14, j = 1, and
j" =j. Finally, for a given j = 2k +1,...,2n — 1 we have

A 516 , 5521 (i)
fij = A7+ AT =mj— a1+ an = g,

where for the last equation we use statement (ii) of Lemma 5.3 with p = 1,49 =1,/ = 1 and
=i O

Proposition 5.8. For linear combination (5.32) the following statement holds:
(1) Bij = Bjjforalli=1,... tandj=1,...,2n.

Proof. First, assume that i = 1. For j = 1 we have

[;1,1 — A?.U +A_;7.19 _ /\5.30 = 4 (131’1 +A— ,ul) A= ,Bl,l/
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and for j = 2n we have

Bion = A+ A7 = uy + (Brow — 1) = Bron-

For a given j = 2,...,2k we have

A ©)
Brj =M+ A A = (Brg —w1p +24) + (a1 — A) = A = Bra+ay— a1 = B,

where the last equation clearly holds for j = 2, and for 2 < j we can use statement (v) of
Lemma 53 withp =qg=1,j' =2and j” =j. Foragiven j =2k+1,...,2n — 1 we have

A 517 | 4521 (vi)
Brj=A1"+ AT =Piatmj—aip+ 20 = ayj — a1 + Proc = Bijs

according to statement (vi) of Lemma 5.3 with p = g =1, ] = 2k+ 1 and j” = j. Now, let
i=2,...,t For j =1 we have

B\i,l — )\?417 + )\?'19 _ A5.30 = i+ (,Bi,l +A— 7/11) A= ,Bi,ll
and for j = 2n we have

Bion = A7+ A7 = (Bion — Bron + 1) + (Bian — 1) = Bizn-
For a given j = 2,...,2k we have
ﬁA,‘j = AI-S'U + )\]5'21 — A0 = (,Bi,Zn — Bian + P12 — 12 + 2/\) + (061,]' — /\) —A

(v) (iv)
= Bion — P1ron + P12 — w12t a1; = Bion — P1r2n + P1j = Bijs

since By — a1 +a1,; = B1; according to statement (v) of Lemma 5.3 withp =g =1, =2
and j” = j, and B2, — B12n + B1,; = Bij due to statement (iv) of Lemma 5.3 with p =1, g = i,
j' =jand j” = 2n. Finally, for a given j =2k +1,...,2n — 1 we have

(vi) (iv)

= Bion — B1ron + B1j = Bijs
since a1,; — & 2¢41 + P12k+1 = P1,j according to statement (vi) of Lemma 5.3 with p =g =1,
j'=2k+1and " =j, and B;z, — B12s + B1j = Bij due to statement (iv) of Lemma 5.3 with
p=1q=ij=jandj" =2n. -

Bij = A + /\,5'21 = Bion — Pron + &1j — &12k11 + P1oks1

Proposition 5.9. For linear combination (5.32) the following statement holds:
(I &;; = ocijforalli =t+1,...,nand j=1,...,2n.

Proof. Leti =t +1,...,n be fixed. For j = 1 we have
&ip = /\?'16 + A2 1030 = (“i,l —n11 + 2)\) + (041,1 — )\) —A=ua;q,
and for j = 2n we have

5(1',2” = /\1'5'16 + /\?'18 = (“i,l —011 + 2)\) + (Dé,‘fzn -1t a1 — 2)\) = Q2.
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For a given j = 2,...,2k we have

. » (vid)
i = A7+ A?‘ZI — A = (@1 — @11 +24) + (a1 — A) — A = &g — 11 + i = Xij,
where for the last equation we use statement (vii) of Lemma 5.4 with p =1, =1i,j = 1 and

j" = j. Finally, for a given j = 2k +1,...,2n — 1 we have

Rij = A7+ Ajs.zl = (@1 — a1 +ar2 — B2+ Brokst — X1kr1) + 4

(vi) (vii) (xi)
= w1 -t —Prat+ P = wip— P2+ P = aij
since B1ok41 — @12k4+1 + @1, = P1,j according to statement (vi) of Lemma 5.3 with p = g =1,
j/=2k+1and ;" =j,and a;; —a11 + @12 = «; according to statement (vii) of Lemma 5.4
withp =1, =i, j = 1and j/ = 2, and &;5 — B12 + B1; = «;; due to statement (xi) of
Lemma 54 withp=1,7=1i,j =2and ;" =j. O

Proposition 5.10. For linear combination (5.32) the following statement holds:
(IV) Bij =Bijforalli=t+1,...,nandj=1,...,2n.

Proof. Leti =t+1,...,n be fixed. For j = 1 we have
,Bi,l — A?.’l7+)\?]9 +A5A30 — I«li 4 (,Bi,l S ]/lz) +)L — ,Bi,1/
and for j = 2n we have

Bion = AP+ A2 = (Bion — Buon + 1) + (Bian — 1) = Bion-

For a given j = 2,...,2k we have

Bij = A"+ A}sm + A7 = Biow + a1, — Bron — ®10k41 + Proks1

(wviii) (x)
= a1; — a1641 + Bigzkr1 = Bijs
since iy — Bi2n + P12k+1 = Pizk+1 according to statement (viii) of Lemma 5.4 with p = 1,
g =1 j =2k+1and " = 2n, and a1 — w1511 + Bigk+1 = Pij due to statement (x) of
Lemma 5.4 with p =1, 7 =i, j/ = jand j” = 2k + 1. Finally, for a given j =2k +1,...,2n — 1
we have

a 517 5.21 (vi) (viii)

Bij = A7+ AT = Bign — Bron + a1j — g1 + Praksr = Pian — Pran 1 = By
since a1,; — &1 2c+1 + B12x4+1 = P1,j according to statement (vi) of Lemma 5.4 with p =1, 7 =,
j'=2k+1and " = j, and Bi2y — B12n + B1,; = Bij due to statement (viii) of Lemma 5.4 with
p=1,4=ij =jandj =2n. U

Corollary 5.5. Linear combination (5.32) yields equation (5.31).
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Proof. According to Propositions 5.7 to 5.10, the left-hand sides of (5.31) and (5.32) are the
same. Since both of them are satisfied for the points from ngmy , the right-hand sides also

coincide with each other. O
O

Proof of Theorem 5.7. First, by definition, rank(E’) < rank(€) + 1, thus (according to Theo-
rems 5.6 and 5.8) dim(PL"™) > dim(PZhins) — 1. Second, dim(PL""") < dim/(PZehins) — 1
since Pf,fmy is a proper face of P2""s thus dim(P}, Yy = dim(PZcins) — 1 and Pzpsmy is a
facet of PZchains, O

5.4 Computational results

In this section we present the results of our computational experiments, where the main goal
was to examine the effectiveness of our parity inequalities. Since we proved that some of
these inequalities are facet-defining if each chain has length two, our experiments focused on
problems 1|2-chains, pj = 1| Y wj,, and 1| chain-length € {1,2},p; = 1| L wj,;, where in the
latter case each chain has length at most two.

5.4.1 Test environment and implementation

All the computational experiments were performed on a workstation with 8GB RAM and
Intel(R) Xeon(R) CPU E5-2630 v4 of 2.20 GHz, and under Linux operating system using a
single thread only. Our solution method is implemented in C++ programming language
using CPLEX Optimizer (CPLEX, version 12.6.3.0) as a branch-and-cut framework.

5.4.2 Instances

For problem 1|2-chains,p; = 1| Lwj,, we generated two families of instances, Family 1
and Family 2, that differ in the method of generating the cost functions, and for prob-
lem 1|chain-length € {1,2},p; = 1| L wjc, one family of instances, Family 3, is gener-
ated. Both families consist of 30 instances, which can be further divided into problems with
n € {50,100,150} jobs, i.e., 10 instances for each n. In order to generate challenging instances,
for each first-job we assigned higher weight for the early positions than for the late ones, how-
ever, for each second-job we assigned lower weight for the early positions than for the late
ones. Formally, in the case of Family 1, we partitioned the set of positions into 9 sets such that
Pr={[(k—1)-2n/9] +1,...,[k-2n/9]} for each k = 1,...,9, then for job J; and position j
we chose w;; uniformly at random such that

e w;j € {10(10 —k),...,10(11 — k) — 1} if J; is a firstjob, and j € P,

e wjj € {10k,...,10(k + 1) — 1} if J; is a second-job, and j € P.
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Table 5.2: Solver settings of the different methods (symbols "% and ’-" indicate if the
corresponding component is used by the method or not)

CPLEX Parity cuts
Method Presolve Heuristics Cuts Root Non-root Time limit
BnB . . . . . 600s
BnC (Default) * * * . . 600s
BnC (Parity)-1 . . . * 600s
BnC (Parity)-2 . . : * * 600s

In the case of Family 2, we partitioned the set of positions into 17 subsets such that Py =
{[(k—=1)-2n/17] +1,...,[k-2n/17]} for each k =1, ...,17, then for job J; and position j we
chose w;; uniformly at random such that

w;j € {10k,...,10(k +1) — 1} if J; is a firstjob, k <9, and j € Py,

w;j € {10(18 —k),...,10(19 — k) — 1} if J; is a firstjob, 9 < k, and j € Py,

wj; € {10(10 —k),...,10(11 — k) — 1} if J; is a second-job, k <9, and j € Py,

w;j € {10(k —9),...,10(k —8) — 1} if J; is a second-job, 9 < k, and j € P.

In the case of Family 3, we considered an n-length path (in terms of number of its nodes) as

the precedence graph, and we randomly removed arcs from that path such that the remaining
sub-paths (i.e, chains) have length at most two. We used the same weight-generation method
similarly to Family 1.

5.4.3 Experiments

In these experiments we compared three solution approaches, more precisely, four scenar-
ios corresponding to the settings summarized in Table 5.2. Method BnB is a pure branch-
and-bound procedure, where we turned off all the presolves, heuristics and forbid CPLEX
to generate built-in cuts. Method BnC (Default) refers to the default CPLEX settings (i.e.,
CPLEX performs presolves and heuristics, and generates built-in cuts). Methods BnC (Parity)-
1 and BnC (Parity)-2 use the same solver settings as method BnB, but we also separate parity
inequalities, i.e., both of these methods separate parity inequalities in enumeration tree node
of depth at least 1, but method BnC (Parity)-1 does not generate any cuts in the root, while
method BnC (Parity)-2 does. In each case we had a runtime limit of 600 seconds, i.e., the
search was stopped upon reaching the time limit.

We summarize our results in Tables 5.3 to 5.5, where we indicate the number of jobs
(n), the settings of the solver (Method), the lower bound after the root node is solved (LB"),
the final lower and upper bounds (LB and, UB/), the final gap (Gap/) calculated as 100 x
(UB/ — LBf)/LB/, the number of investigated enumeration tree nodes (#Nodes), the number
of generated parity inequalities (#Cuts), and the execution time (Time) in seconds.
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Table 5.3: Computational results for Family 1 (averages over 10 instances)

n  Method LB" LB/ UB/ Gap/ #Nodes #Cuts Time
50 BnB 2521.1 25254 25254 0.0  3196.1 00 172
BnC (Default) 2522.3 25254 25254 0.0 8399 00 77
BnC (Parity)-1 2521.1 25254 25254 0.0 43 197 11
BnC (Parity)-2 2525.0 25254 25254 0.0 23 202 06
100 BnB 5004.8 5006.9 5021.9 0.3 14017.2 0.0 4169
BnC (Default) 5005.1 5007.5 5011.0 0.1 10670.4 00 397.2
BnC (Parity)-1 5004.8 5008.5 50085 0.0  140.0 357 25.0
BnC (Parity)-2 5006.9 5008.5 50085 0.0  127.6 264 233
150 BnB 7500.0 7500.0 7513.7 02 37406 0.0 346.6
BnC (Default) 7500.0 7500.0 7500.1 0.0  1257.2 00 2275
BnC (Parity)-1 7500.0 7500.0 7500.0 0.0 12.8 354 428
BnC (Parity)-2 7500.0 7500.0 7500.0 0.0 82.8 267 820

Experiments on problem 1|2-chains, pj = 1| Y. Wi,

In Tables 5.3 and 5.4 we summarize our results on Family 1 and Family 2, while for the
detailed results we refer to (Horvath and Kis, 2019b, Tables 6-11). Our observations are the
followings.

Methods BnC (Parity)-1 and BnC (Parity)-2 significantly outperformed the other ones
in all aspects. First, only these methods were able to solve all instances optimally (one
can see that the average gap is always 0.0). Second, for each instance, method BnC
(Parity)-1 needed shorter execution time than methods BnB and BnC (Default). Note
that on average, method BnC (Parity)-2 was also significantly faster than methods BnB
and BnC (Default) (often faster than method BnC (Parity)-1 as well), however, for some
instances one of the other two methods outperformed it. Finally, both of the methods
BnC (Parity)-1 and BnC (Parity)-2 significantly reduced the number of the explored
enumeration tree nodes as well.

Separating parity inequalities at the root node (method BnC (Parity)-2) yielded the best
(i.e., highest) lower bounds at the root node, however, on large instances with 150 jobs
the separation procedure at the root node took a lot of time, which resulted in longer
execution times than method BnC (Parity)-1. For example, in the case of Family 1
and n = 150, where the LP-relaxation of the problem (see column LB’ of the pure
branch-and-bound method BnB) is basically strong, separating these inequalities at the
root node could not help a lot, and method BnC (Parity)-1 outperformed method BnC
(Parity)-2.
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Table 5.4: Computational results for Family 2 (averages over 10 instances)

n  Method LB" LB/ UB/ Gap/ #Nodes #Cuts Time
50 BnB 1800.4 18165 18165 00  925.1 00 33
BnC (Default) 18159 18165 18165 0.0 147 00 06
BnC (Parity)-1 18004 18165 18165 0.0 35 27 03
BnC (Parity)-2 1816.3 18165 18165 0.0 17 26 02
100 BnB 3596.2 3598.6 36634 1.8 63707.8 0.0 600.0
BnC (Default) 3602.3 3616.5 36445 0.8 14762.8 0.0 600.0
BnC (Parity)-1 3596.2 3642.1 36421 0.0 43 271 54
BnC (Parity)-2 3642.1 3642.1 36421 0.0 45 169 52
150 BnB 5340.7 53409 5399.8 1.1  9099.5 0.0 600.0
BnC (Default) 5344.3 5352.8 5360.5 0.1 49449 0.0 574.0
BnC (Parity)-1 5340.7 53604 53604 0.0 5.0 69 154
BnC (Parity)-2 5360.4 53604 53604 0.0 68 100 18.1

Experiments on problem 1| chains, chain-length € {1,2},p; = 1| Lwj,,

In Table 5.5 we summarize our results on Family 3, and for detailed results we refer to
(Horvath and Kis, 2019b, Tables 12-14). Similarly to the previous experiments, methods BnC
(Parity)-1 and BnC (Parity)-2 outperformed the other ones. For smaller instances with 50
and 100 jobs, method BnC (Parity)-2 slightly outperformed method BnC (Parity)-1 in terms
of enumeration tree nodes and total running time, but on large instances with 150 jobs, the
method BnC (Parity)-1 proved better.

5.4.4 Conclusions and final remarks

The computational results presented in the previous section show that separating parity in-
equalities (5.14) and (5.15) can significantly improve an LP-based branch-and-bound proce-
dure if the length of each chain is at most two. Although these inequalities are also valid
in the case of chain-precedence constraints with arbitrary chain-lengths, according to our
preliminary computational experiments, separating these inequalities could not improve a
branch-and-bound procedure in that case.
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Table 5.5: Computational results for Family 3 (averages over 10 instances)

n Method LB" LBf UB/ Gap/ #Nodes #Cuts Time
50 BnB 2039.6 2056.1 2056.1 0.0 28892.6 0.0 470
BnC (Default) 2049.8 2056.1 2056.1 0.0 851.1 0.0 2.0

BnC (Parity)-1 2039.6 2056.1 2056.1 0.0 42 7.8 0.3

BnC (Parity)-2 2055.6 2056.1 2056.1 0.0 29 5.3 0.3

100 BnB 4053.6 4056.1 4087.7 0.8 60305.6 0.0 600.0
BnC (Default) 4056.8 4070.4 4078.7 0.2 26954.3 0.0 590.3

BnC (Parity)-1 4053.6 4076.7 4076.7 0.0 56.0  16.0 8.6

BnC (Parity)-2 4075.7 4076.7 4076.7 0.0 44.4 8.5 6.9

150 BnB 6062.4 6062.8 6109.5 0.8 163317 0.0 600.0
BnC (Default) 6063.7 6068.3 6084.3 03 99236 0.0 600.0

BnC (Parity)-1 6062.4 6081.8 6081.8 0.0 329 164 233

BnC (Parity)-2 6081.4 6081.8 6081.8 0.0 1969 106 383







Chapter 6

Multiple-depot vehicle and crew
scheduling problem

The vehicle scheduling and the crew scheduling problems are two main planning problems
that arise in the operational phase of the planning process of public transport companies, and
have several real-world applications. Briefly stated, the aim of these problems is to find an
assignment of minimum cost of a given set of trips to vehicles, and to create a minimal cost set
of crew duties that cover tasks resulted from vehicle schedules. In the traditional sequential
approach, the vehicle scheduling problem is solved first and then the crew scheduling problem
next, but scheduling vehicles independently of the crew is seriously criticized, because in
the mass transit case crew costs mostly dominate vehicle operating costs. The integrated
vehicle and crew scheduling problem aims to schedule vehicles and the crew simultaneously,
rather than sequentially. In this chapter we present a novel mathematical formulation for the
integrated problem, and we propose a branch-and-price solution procedure. The motivation
for our contribution was the fact that to our best knowledge, the only paper proposing an
exact method for the integrated problem in the case of multiple depots is that of Mesquita et al.
(2009), however, in that paper a variant of the problem is studied, but in that variant some of
the common assumptions other authors make on feasible crew schedules are neglected. Thus,
our branch-and-price procedure is the first exact solution approach for the general case with
multiple depots.

6.1 Introduction

6.1.1 Problem definition

A trip is a project for vehicles to carry passengers between two given stations, and we assume
that each trip is timetabled, that is, it has fixed departure and arrival time. A fleet of vehicles
may consist of different vehicle types, and some trips may not be operated by all vehicle types.
Thus, although a depot basically is a storage facility, where vehicles can be parked when not

75
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in use, we treat a depot as a facility with homogeneous fleet of vehicles (that is, if such a facility
consists of several vehicle types, we partition its inhomogeneous fleet into homogeneous ones).
The VEHICLE SCHEDULING PROBLEM (VSP) can be stated as follows: we are given a set of trips,
a fleet of vehicles divided into depots and the goal is to find an assignment of trips to vehicles
such that each trip is assigned exactly once; each vehicle performs a feasible sequence of
trips; each sequence starts and ends at the same depot; and assets and operational costs are
minimized. Based on the number of depots, we have the SINGLE-DEPOT VEHICLE SCHEDULING
ProsLEM (SDVSP), or the MULTIPLE-DEPOT VEHICLE SCHEDULING PROBLEM (MDVSP).

A vehicle itinerary describes the route of a vehicle, i.e., the movements made by the vehicle,
e.g., performing a trip, waiting at a station or in a depot, pulling out from/pulling in a depot,
performing a deadhead (that is, traveling between stations without passengers). Each vehicle
itinerary starts with a pull-out and ends with a pull-in, but vehicles can return to the depot
at any time. A wvehicle block is the part of the vehicle itinerary between a pair of consecutive
pull-out and pull-in (both included). In Fig. 6.1 we depict a vehicle itinerary consisting of
two vehicle blocks. Some vehicle movements require driver attendance (e.g., performing a
trip/deadhead or pulling out from/pulling in a depot), while typically no driver is required
to be present if the vehicle is waiting in a depot. Drivers can board/leave the vehicle only at
relief points, these are the depots and certain designated stations. Moreover, each trip has at
most two relief points: one at the beginning and one at the end of the trip, i.e., drivers cannot
board/leave the vehicle while it is performing a trip. According to these restrictions, each
vehicle itinerary defines tasks that have to be assigned to drivers. More precisely, a task is
a sequence of driver requiring vehicle movements between two consecutive relief points, i.e.,
tasks are the most elementary portion of work that can be assigned to a driver. For example, in
Fig. 6.1 we present a situation, where a driver is required to be present if a vehicle is outside
of the depot, and the only relief point other than the depot is station C. Thereby, vehicle
block I and vehicle block II consist of 3 and 1 tasks, respectively. A piece of work is a sequence
of tasks without any break (i.e., each task in a piece of work begins at the time point when
the previous one ends), and a (driver) duty is either a single piece of work or a sequence of
pieces of work separated by breaks. The first three tasks in Fig. 6.1 could define six pieces of
work (these are (task I), (task II), (task III), (task I, task II), (task II, task III) and (task I, task II,
task III)), while task IV can be contained by only one piece of work. In this figure we depict
only three pieces of work. Again, these three pieces of work could define four driver duties
(these are (piece of work I), (piece II), (piece III), and (piece II, piece III)), however we depict
only one.

The CrREw SCHEDULING PrROBLEM (CSP) can be stated as follows: find a set of duties for a
given set of tasks such that each task is covered by a duty that can be performed by a single
driver; each duty satisfies a wide variety of federal laws, safety regulations, and (collective)

in-house agreements; and labor costs are minimized.

Finally, the INTEGRATED VEHICLE AND CREW SCHEDULING PROBLEM (VCSP) can be stated
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Figure 6.1: Vehicle itinerary with driver activities (based on (Steinzen, 2007, Figure 1.4))

as follows: for a set of trips find a minimum cost set of vehicle itineraries and driver duties
such that both the vehicle and the crew schedules are feasible and compatible with each other
(that is, the driver schedule is feasible according to tasks determined by the vehicle sched-
ule). Again, based on the number of depots we have the SINGLE-DEPOT VEHICLE AND CREW
SCcHEDULING PROBLEM (SDVCSP), or the MULTIPLE-DEPOT VEHICLE AND CREW SCHEDULING
ProsLEM (MDVCSP).

Assumptions

In the followings we introduce our assumptions about MDVCSP.

Rule 1. Each vehicle is assigned to a depot where its daily schedule starts end ends. Each depot is
unlimited in capacity, that is, it can store an unlimited number of vehicles.

Rule 2. A vehicle returns to its depot if the idle time between two consecutive trips is long enough to
perform a round trip to the depot.

Rule 3. Each driver is assigned to a depot and may only conduct tasks on vehicles from this particular
depot. However, a duty does not necessarily start and end in this depot.

Rule 4. A piece of work is only restricted by its duration. It may have a minimum and maximum
duration.

Rule 5 (continuous attendance). A driver is required to be present if a vehicle is outside of a depot,
while no driver is needed when the vehicle is parked in the depot.

Rule 6 (restricted changeover). Drivers may only change their vehicle during a break, i.e., between
two pieces of work.

Rules 1 to 6 are customary assumptions in the literature (Huisman, 2004; Huisman et al.,
2005; Steinzen, 2007; Steinzen et al., 2010).
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Rule 2 was originally proposed for vehicle scheduling problems to reduce the number of
constraints by introducing the concept of short arcs, and long arcs, see e.g., Freling et al. (1995).
Basically, in their network model arcs representing vehicle movements with appropriate long
idle time were replaced with so-called long arcs representing round trips to the depot, and
for such arcs they did not require the continuous attendance. This idea was applied for
integrated problems as well (e.g., Freling et al. (2003); Huisman et al. (2005); Steinzen et al.
(2010)), however, it is worth mentioning that omitting such long waiting and deadheads may
change the set of potential tasks (see Rule 5), hence the set of feasible duties can be changed.
Rule 2 can create another problem when time-space network approaches are used for VCSP.
Steinzen (2007) and Steinzen et al. (2010) suggest to eliminate appropriate (long) arcs from
network to ensure Rule 2, but it is not sufficient by itself as we will show in Section 6.1.4. That
is why we will handle Rule 2 as a lazy rule, i.e., we will eliminate long arcs from the network
model of the problem, but we will not make further efforts to satisfy Rule 2.

To ensure Rule 6 we need to redefine the concept of a piece of work, that is, in the rest of
this chapter a piece of work is a sequence of tasks without any break that is performed by the
same vehicle. Remark that pieces of work in Fig. 6.1 correspond to the new concept.

Rule 7. A duty consists of one or two pieces of work. Each duty starts with a sign-on and ends with a
sign-off by the driver. Feasibility of a duty can depend only on earliest/latest (sign-on) start/(sign-off)
end time; minimum/maximum piece length;, minimum/maximum break length; minimum/maximum
working time; minimum/maximum spread time.

In our terminology working time is the time that driver spends on the vehicle (i.e., the total
duration of the pieces of work consisted by the duty), and spread time is the total duration of
the sign-on, the sign-off, the pieces of work and the breaks.

Rule 8. Vehicle cost is a combination of a fixed asset cost for using the vehicle and a variable operation
cost. Asset cost depends only on depot. Operation cost is a linear function of travel and idle time
outside the depot.

Rule 9. Duty cost is a combination of a fixed driver cost for using a driver and a variable working cost.
Driver cost depends only on depot. Working cost is a linear function of working time.

In fact, fixed costs in Rules 8 and 9 are not restrictions as we assumed that each depot

consists of a homogeneous fleet of vehicles and crew is a group of anonymous drivers.

6.1.2 Literature review
Sequential vehicle and crew scheduling

MDVSP is shown to be NP-hard by Bertossi et al. (1987), which is in strong contrast with the
polynomial solvability of SDVSP, see e.g., (Freling et al., 2001). An overview of different ve-
hicle scheduling models can be found in (Bunte and Kliewer, 2009), and for heuristic solution
approaches for MDVSP we refer to (Pepin et al., 2006).
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Both of VSP and CSP can be interpreted as an assignment problem, however, CSP is more
complicated than VSP because of the wide variety of working rules (e.g., minimum/maximum
working time for drivers, minimum/maximums spread time for duties, etc.). Fischetti et al.
(1987, 1989) show that CSP is NP-hard if either spread time or working time constraints are
present.

Partial integration

Until the late nineties the complete integration of vehicle scheduling and crew scheduling
was computationally intractable, thus most of the early approaches are based on a heuristic
integration.

Ball et al. (1983) propose the first partially integrated approach for the single-depot case.
They schedule crew first including vehicle scheduling considerations and construct a feasible
vehicle schedule afterward. Similar heuristics for the single-depot case are proposed by Tosini
and Vercellis (1988), Falkner and Ryan (1992), and Patrikalakis and Xerocostas (1992).

Other approaches schedule vehicles first but include crew scheduling considerations and
subsequently generate feasible crew schedules, see e.g., (Scott, 1985) and (Darby-Dowman
et al., 1988).

Gintner et al. (2008) apply another partial integration approach for the multiple-depot
case. They perform vehicle scheduling first and crew scheduling afterward, but they use a
time-space network approach for vehicle scheduling that allow to change the corresponding
optimal vehicle schedule without loss of optimality in the crew scheduling phase.

Complete integration — Single-depot case

In Table 6.1 we collect the core of modeling and solution approaches of completely integrated
models, details are explained below.

Freling et al. (1995) propose the first fully integrated approach for the single-depot case.
Their integer programming model uses a so-called connection-based network and consists of
three components: a quasi-assignment formulation for vehicle scheduling, a set partitioning
formulation for crew scheduling, and additional linking constraints that ensure the compati-
bility of vehicle and crew schedules. Their solution approach uses column generation in com-
bination with Lagrangian relaxation. That is, linking constraints are relaxed in a Lagrangian
way and the crew scheduling part is relaxed to a set covering formulation that yields two inde-
pendent Lagrangian subproblems: a single-depot vehicle scheduling problem and a selection
problem. They solve the Lagrangian dual problem with a subgradient algorithm, and suggest
a two-phase pricing method to generate new columns (i.e., duties) for the crew scheduling
part. They apply several heuristics to obtain feasible integer solutions for the original prob-
lem. This modeling and solution approach provides the basis for many other publications,
e.g., Freling et al. (2003); Huisman (2004); Huisman et al. (2005); Steinzen (2007); Steinzen et al.
(2010).
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Friberg and Haase (1999) propose the first exact algorithm for the single-depot case. Their
mathematical programming formulation is a combination of set partitioning formulations for
the vehicle scheduling problem and for the crew scheduling problem, respectively. They
develop a branch-and-cut-and-price algorithm, i.e., the LP-relaxation in each node of the
enumeration tree is solved by column generation, moreover, polyhedral cuts are added to
strengthen the relaxation. Columns for the vehicle scheduling subproblem are generated by
solving shortest path problems on acyclic graphs, however, the pricing problem for the crew
scheduling subproblem is modeled as a resource constrained shortest path problem which is
solved by a dynamic programming algorithm.

Haase et al. (2001) propose another exact solution approach for the single-depot case. In
their view each driver duty must start and end in the depot. Their crew-based mathemat-
ical model is a multicommodity flow formulation that relies on a so-called driver network
structure. Side constraints are used to guarantee that an optimal compatible vehicle schedule
could be derived. That formulation uses a set of path flow variables for drivers and only
one additional variable to count vehicles. They propose a branch-and-price algorithm, where
cutting planes are added to the master problem to reinforce linear relaxations throughout the
enumeration tree. Each pricing problem is transformed into a shortest path problem with
resource constraints and solved by a dynamic programming algorithm.

Laurent and Hao (2008) consider a situation where all vehicles are parked in the same
depot, however, the vehicles may belong to different categories. Thus, their case is more
general than a single-depot case, but more special than the general multiple-depot case which
we consider in this chapter. They also use simplified crew constraints in contrast to Rule 7,
e.g., they have restrictions only for the spread and working times. Their formulation relies on a
constraint satisfaction and optimization model, and they apply a heuristic greedy randomized
adaptive search procedure to solve the problem.

Complete integration — Multiple-depot case

In Table 6.1 we collect the core of modeling and solution approaches of completely integrated
models, details are explained below.

Gaffi and Nonato (1999) introduce the integrated problem for the multiple-depot case.
However, their approach is developed for the extra-urban mass transit setting, where drivers
are virtually tied to their vehicles. Hence, for example, they assume that a driver is assigned
to the same vehicle during the whole duty, and all pieces of work start and end in the depot.
Their heuristic procedure is based on column generation in combination with Lagrangian
relaxation.

Huisman (2004) and Huisman et al. (2005) propose the first general approaches for the
multiple-depot case. Huisman (2004) explicitly introduces Rules 1 and 3 to 6, and Rule 2 is
applied in his mathematical formulation to reduce the number of constraints. That formu-

lation complies also with Rules 7 to 9. Huisman (2004) and Huisman et al. (2005) extend
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Table 6.1: Modeling and solution approaches for the complete integration

Reference Modeling approach Solution approach
Network? Vehicle scheduling part =~ Crew scheduling part Type® Core
Single-depot case
Freling et al. (1995) CB quasi-assignment set partitioning H LR-CG*
Friberg and Haase (1999) CB set partitioning set partitioning E BCP4
Haase et al. (2001) DB side constraints multicommodity flow E BCP
Freling et al. (2003) CB quasi-assignment set partitioning H LR-CG
Laurent and Hao (2008) (constraint programming approach) H GRASP*®
Multiple-depot case
Gaffi and Nonato (1999) CB quasi-assignment set partitioning H LR-CG
Huisman et al. (2005) CB multicommodity flow set partitioning H LR-CG
Borndorfer et al. (2008) CB multicommodity flow set partitioning H LR-CG
Mesquita and Paias (2008) CB multicommodity flow set partitioning/covering H PBf
Mesquita et al. (2009) CB multicommodity flow set partitioning/covering H/E  BPS
Steinzen et al. (2010) TS multicommodity flow set partitioning H LR-CG

2 CB: connection-based; DB: driver-based; TS: time-space
b H: heuristic approach; E: exact method

¢ Lagrangian relaxation based column generation

d branch-and-cut-and-price

¢ greedy randomized adaptive search procedure

f (LP-relaxation based) price-and-branch

& branch-and-price

the modeling and solution approaches of Freling et al. (2003) and Haase et al. (2001) for the
multiple-depot case. That is, they use a multicommodity flow formulation for the vehicle
scheduling part which is based on connection-based networks, and additional constraints are
used to link duty and flow variables. In the first phase of their solution approach they calcu-
late a lower bound on the optimum using a column generation algorithm where the master
problem is solved with Lagrangian relaxation by a subgradient algorithm. For generating
duties they apply a two-step procedure similar to that of Freling et al. (1995), that is, they
generate pieces of work with shortest path algorithms, while duties are generated by a simple
enumerating procedure. Feasible solutions are obtained in the second phase. Huisman (2004)
and Huisman et al. (2005) propose an alternative formulation obtained from the previous one
containing only variables related to crew duties. However, additional constraints are added
to count the number of vehicles and to consider fixed vehicle costs. They apply a solution
approach similar to the one for the previous formulation.

In (Huisman, 2004; Huisman et al., 2005) the authors propose their randomly generated
instances which are widely used in the literature (Borndorfer et al., 2008; Mesquita and Paias,
2008; Mesquita et al., 2009; Steinzen, 2007; Steinzen et al., 2010) and in this chapter as well.

Borndorfer et al. (2008) use a modeling approach similar to that of (Freling et al., 1995).
Their solution approach also relies on a Lagrangian relaxation based column generation pro-
cedure, but they use inexact proximal bundle method to solve Lagrangian dual problems. The
bundle method is embedded in a backtracking procedure to produce an integer solution in
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the second phase.

Mesquita and Paias (2008) propose a modeling approach similar to that of Huisman (2004).
However, there are some fundamental differences between the problem definition of Mesquita
and Paias (2008) and of Huisman (2004). For example, in (Mesquita and Paias, 2008) the
authors consider each end location of a trip as a potential relief point. Moreover, they allow
drivers to change vehicles whenever there is a relief point, and to use vehicles from any
depot, that is, their model do not comply with Rules 3 and 6. They use a multicommodity
flow formulation for the vehicle scheduling part, and set partitioning/covering formulations
for the crew scheduling part. They apply a price-and-branch algorithm, that is, they solve the
LP-relaxation of the problem with a column generation approach, and if the resulted optimal
solution is fractional they apply a branch-and-bound procedure to obtain feasible integer
solution to the problem. The pricing problems are modeled as resource constrained shortest
path problems and are solved by a dynamic programming algorithm.

Mesquita et al. (2009) propose exact and non-exact branch-and-price procedures for the
same problem definition and formulation as in (Mesquita and Paias, 2008).

Steinzen (2007) and Steinzen et al. (2010) use a similar modeling approach for the multiple-
depot case as in (Huisman, 2004), however, their mathematical formulation is based on time-
space networks. Their Lagrangian relaxation based column generation approach is also sim-
ilar to that of Huisman (2004), but in their case pricing problems are modeled by resource
constrained shortest path problems on time-space networks which are solved by a dynamic
programming algorithm. Finally, they devise a heuristic branch-and-price procedure which
alternates between vehicle and crew scheduling to obtain feasible solutions.

6.1.3 Owur contribution

We present a novel problem formulation for MDVCSP, where we combine the advantages
of the existing modeling approaches. While most of the known MILP formulations model
the vehicle and crew schedules separately, and join the two parts by linking constraints, we
model crew schedules along with some extra variables and constraints that ensure that from
any integer feasible solution a valid vehicle schedule can be deduced as well. Our modeling
approach is quite general, the set of columns represents the valid crew schedules, and a subset
of it is generated in the course of the solution procedure guided by the rules to be observed
by valid driver schedules.

We developed an exact branch-and-price procedure including (i) an effective pricing pro-
cedure based on that of Freling et al. (1995) using several acceleration strategies, (ii) some
branching strategies, and (iii) a simple primal heuristics. To our best knowledge, the only
paper proposing an exact method for the multiple-depot integrated vehicle and crew schedul-
ing problem is that of Mesquita et al. (2009), where a variant of the problem is studied in
which some of the common assumptions we and other authors make on feasible crew sched-

ules are neglected. Their MILP formulation, unlike ours, models vehicle and crew schedules



Multiple-depot vehicle and crew scheduling problem 83

station A ¥
. a —> trip arc
station B o—> ® pull-out/in arc
——> waiting arc
e ‘e === circulation arc

--=-» deadhead arc

station C

~ -

Figure 6.2: Example for a time-space network

separately and contains additional linking constraints to join the two parts.

We also present our computational results compared with other well-known solution ap-
proaches. As we discussed above, several problem definitions have been proposed for the
(integrated) vehicle and crew scheduling problem. Because of the differences between these
assumptions, fair comparisons cannot be established between all approaches. That is, a fea-
sible solution for a given approach may not be feasible for another one, and vice-versa. As
we mentioned in Section 6.1.1, our assumptions comply with those of Huisman et al. (2005);
Steinzen et al. (2010), however, they differ from the assumptions of Mesquita and Paias (2008);
Mesquita et al. (2009).

6.1.4 Problem formulation

Now we discuss our mathematical formulation for MDVCSP, and we shortly present the well-

known time-space network structure the formulation bases on.

Time-space network structure

In a time-space network each node represents a (time, space) pair (where space is either a
station or the depot), and arcs represent vehicle movements. In the following we present how
we build a time-space network for a given depot. For a detailed description about building
time-space networks we refer to (Kliewer et al., 2006).

For each trip that can be operated from the depot we add four nodes to the network
representing the (departing time, departing station), (arriving time, arriving station), (pull-
out time, depot) and (pull-in time, depot) pairs, respectively. Additionally, we add a trip arc
to the network from the departing node to the arriving node, and a pull-out arc (pull-in arc) from
the pull-out node (arriving node) to the departing node (pull-in node). Of course, if a node or
a pull-in/out arc already exists we do not duplicate them (e.g., arriving node of trip t3 and
departing node of trip t4 are the same in Fig. 6.2).

To represent waiting at a station or in the depot we create for each space its timeline, that
is, we collect all nodes that represent this space and sort them in increasing order according
to their represented time, then we add a waiting arc between consecutive nodes. Let s and ¢
be the first and last node of the timeline of the depot, respectively. We add an extra circulation
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arc from t to s. Note that at a station it is sufficient to start that connecting process with the
first node that represents arriving event, since there is no reason for a vehicle to wait at a
station until a trip ends there. Moreover, according to Rule 2 we do not connect consecutive
nodes together if the duration of that waiting arc would not be shorter than the duration of a
round trip. As you can see in Fig. 6.2 we do not connect the arriving node of trip t; with the
departing node of trip f; at station C, since there is enough time for a vehicle to perform a
round trip. It is worth mentioning that both of the two waiting arcs are necessary at station B
— as they ensure the connections between trips t, and #4, and trips t3 and ts, respectively —
however, a vehicle operating trips t; and t5 can use these arcs to wait in station B instead of
performing a round trip as required by Rule 2. That is why we mentioned that omitting long
arcs is not sufficient to satisfy Rule 2, and that is why we do not strive to satisfy Rule 2 in the
rest of our solution approach.

To represent deadhead movements between stations we add deadhead arcs connecting the
arriving node of a trip with the departing node of an another trip. One of the most important
properties of time-space networks is that we should not represent all of the deadhead move-
ments explicitly. For example, in Fig. 6.2 trips t3 and t¢ are compatible (i.e., can be performed
by the same vehicle), thus we connect their corresponding arriving/departing nodes with a
deadhead arc. However, trips ¢, and f4 are also compatible, but is not necessary to add any
deadhead arc between them, since these can be operated by the same vehicle by using the first
waiting arc and the deadhead arc. Of course, we omit a deadhead arc if it is longer than the
corresponding round trip.

Note that each path from s to t corresponds to a vehicle itinerary (and vice versa), and
a piece of work can be represented as a path between two relief points using nondepot-arcs
only.

Problem formulation of Steinzen et al. (2010)

Let D = {dy,ds, .. .,d‘D|} be the set of depots, and 7 be the set of trips. Let DY = (V¥, A?) be
the time-space network for depot d € D, and let A C A? be the set of nondepot-arcs (i.e., all
arcs but the arcs of the timeline of the depot and the circulation arc). It is worth mentioning
that A? is the set of arcs that require both of vehicle and driver activities. Remember that
a path between two nodes that correspond to relief points and using nondepot-arcs only
represents a piece of work. Let K? be the set of feasible duties that can be operated from
depot d € D and K“(i,j) C K“ the set of duties covering arc (i,j) € A?. For depot d € D we
denote by A%(t) C A? the set of arcs corresponding to trip t € 7. Note that A%(t) is empty if
trip t cannot be operated from depot d, otherwise it contains a single arc.

Steinzen et al. (2010) use two types of variables. First, they associate a flow variable yfj
with each arc (i,j) € A? indicating whether that arc is used and assigned to depot d € D. The
binary duty variables x{ (k € K?) indicate whether duty k is selected for depot d € D.

On the one hand, Steinzen et al. (2010) assign a vehicle cost c?j to each arc (i,j) € A%. That
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is, cfj is the asset cost for using a vehicle if (i, ) is the circulation arc of D4, cg- is the operation

cost of the represented vehicle movement if (i,j) € A“; otherwise cg- is equal to zero. On the

other hand, one could associate a working cost g% with each arc (i,j) € A4, With this, the
duty cost f{ of duty k € K? is the sum of the fixed driver cost, and the working cost of its

pieces of work. The formulation of Steinzen et al. (2010) is the following:

minimize Y Y clyi+ Y Y Aix (6.1)
deD (i,j)e Ad deD kekd

Y Y yi=1 forallteT (6.2)

deD (i j)eAd(t)
Y, vi— Y yi=0 foralldeD, andiec V* (6.3)

et jiij)ead
Y, x{—yi=0 forallde D, and (i,j) € A’ (6.4)

keK4(i,j)

0<yfi<uf,yieN foralld €D, and (i,j) € A” (6.5)
xk€{0,1}  foralld € D, and k € K*. (6.6)

The objective (6.1) minimizes the sum of vehicle and crew costs. Constraint set (6.2) ensures
that the set of trips are partitioned among the depots and each trip is covered by a single
vehicle. Constraints (6.3) are the flow conservation constraints corresponding to the multi-
commodity flow formulation for the vehicle scheduling problem. Constraint set (6.4) links the
vehicle and crew schedules, that is, each nondepot-arc should be covered by the same number
of vehicles and duties. Constraints (6.5) ensure that the maximum capacity of flow variables is
satisfied. Steinzen et al. (2010) set ug- to 1 on trip arcs (i,j) € A%, however, these constraints are
redundant according to (6.2). They also set ug- to 1 on pull-in/out arcs (i,j) € A4, which are
technical constraints (note that they use unique pull-in/out arcs for each trip). For all other
arcs they use maximum capacity u¢ equal to the number of vehicles available in depot d € D.

Our problem formulation

Our mathematical programming formulation is obtained from that of Steinzen et al. (2010)
described above by dropping the redundant and technical capacity constraints from (6.5), and
eliminating most of the flow variables by substituting them using constraints (6.4).

However, our formulation can also be interpreted directly from the problem definition.
We use the same notations as before. Further on, let A7 = A?\ A? be the set of depot-arcs
(i.e., the arcs of the timeline of the depot and the circulation arc), and V¢ C V¥ be the set
of depot-nodes of D? (i.e., nodes of the timeline of the depot). For depot d € D we denote
by K%(t) C K the set of duties covering trip t € T, furthermore, we denote by K% (i) € K4
(Kﬂ (i) C K¥) the set of duties that contain a piece of work starting (ending) in node i € V¥,

We also use two types of variables. First, we associate a flow variable yf; with each depot-
arc (i,j) € A% indicating the number of vehicles that cross arc (i,j). To ensure continuous
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attendance (Rule 5), and restricted changeover (Rule 6), the second type of our variables
combines drivers and vehicles outside of a depot. Remember that a path between two nodes
that correspond to relief points and using nondepot-arcs only represents a piece of work.
From a different angle, such a path can be considered as a part of some vehicle block, that
is why we can handle a piece of work as a driver-vehicle pair. That is, binary duty variable
x? indicates whether duty k € K“ is selected for depot d € D, if so, it means that a driver is
assigned to duty k and for each piece of work of the duty a vehicle is assigned.

We also assign vehicle costs c to each arc (i,j) € A%, and a working cost 81] to each
arc (i,j) € A4. With this, the drlver cost (Vehlcle cost) of a piece of work is the cost of the
corresponding path according to arc costs gl] (c ) and the combined duty cost fk of duty
k € K% is the sum of the fixed driver cost, the vehlcle cost of its pieces of work, and the
working cost of its pieces of work. Now, we formulate MDVCSP as:

minimize Z Z Uy1]+ Z Z fixd (6.7)

deD (i,j)eAd deD keK?
Z Z xﬁ =1 forallteT (6.8)
deD keK4(t)
Y x{— Y xl=0 forallde D, andiec V'\V? (6.9)
keK (i) kek (i)
Y yl] + Y - ) y]l Y x{=0 foralldeD, andie V" (6.10)
(i,j)eAd kekd (i) (ji)eAd keK4 (i)

0<yj, yiez foralldeD, and (i,j) € A* (6.11)
xk€{0,1}  foralld € D, and k € K*. (6.12)

The objective (6.7) minimizes the sum of vehicle and crew costs, as the fixed asset costs for
the vehicles are built in the first term of (6.7), and all the other costs are contained in the
second term of (6.7). Constraint (6.8) ensures that each trip is covered by exactly one duty.
Constraints (6.9)—(6.10) connect flow variables with the vehicle part of duty variables. That
is, (6.9) specifies for a nondepot-node i that the number of pieces of work ending in node i
(i.e., the number of vehicles arriving at node 7) must be equal to the number of pieces of work
starting in node i (i.e., the number of vehicles departing from node i). Constraint (6.10) is
analogous for depot-nodes, but it takes into consideration that vehicles can wait in the depots.
Note that flow variables are implicit integer, that is, they are always integer if duty variables
are integer.

It is worth mentioning that in our formulation a duty variable (i.e., the corresponding col-
umn) contains only relevant information about the duty, namely, the start/end nodes of the
piece(s) of work of the duty and the trips covered by the duty, if any. Notice that deadhead
routes (e.g., routes between two consecutive trips) are not considered by the constraints. More-
over, the rules concerning the feasibility of duties do not appear explicitly in this formulation,
only in the set K“.
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Note that limits on the number of vehicles in depots can be imposed by adding the con-
straints 7, < u? to the model, where (¢, s) is the circulation arc of the corresponding depot.
By construction, we have the following result.

Proposition 6.1. Each optimal solution of the formulation (6.7)—(6.12) corresponds to an optimal
solution for MDVCSP, and each optimal solution for MDVCSP is represented as an optimal solution
for the formulation (6.7)—(6.12).

6.2 Solution approach

In this section we present our solution method for MDVCSP which is a branch-and-price
procedure to solve master problem (6.7)—(6.12). That is, we compute a MILP containing just a
few columns of the master problem (called restricted master problem) and perform a branch-and-
bound procedure such that in each node of the enumeration tree we may add new columns
(i.e., duties) to the LP-relaxation of the current restricted master problem.

More precisely, we create an initial restricted master problem (described in Section 6.2.1).
We solve each node-LP optimally, that is, for each node we generate new duties until no one
with a negative reduced cost is left as we describe in Section 6.2.2. At the root node we apply
a two-stage approach. In the first stage we generate duties that contain one or two pieces
of work starting and ending in the depot, and at the end of this stage we perform a primal
solution search (described in Section 6.2.4). The reason for this is that with such a column
set the constraints (6.9)-(6.10) are easy to satisfy, hence we expect that the search procedure
can quickly find a good primal solution. In the second stage we generate duties without
any limitations for their start and end locations, and we may also perform a primal solution
search at the end of the stage. We describe our branching rules in Section 6.2.3. Our primary
branching strategy is to assign trips to depots, and we use the SPP-based branching strategy
as a secondary rule (if the primary rule failed to branch), and as a last resort, one may rely on
the default branching strategy of the MILP solver.

6.2.1 Initial restricted master problem

The initial restricted master problem contains all of the flow variables and a set of initial duty
variables that we create by obtaining a feasible solution for MDVCSP by using a sequential
procedure. That is, we first formulate MDVSP as a minimum cost multicommodity flow
problem on the time-space networks using the given vehicle costs as in (Kliewer et al., 2006),
and solve the MILP model with a standard software. Then, independently for each depot we
create a set-partitioning formulation for CSP (e.g., (Freling et al., 2003)) to assign drivers to
the obtained vehicle schedules. We solve the LP-relaxations of these problems with a column
generation approach similar to the one we discuss in Section 6.2.2, then we solve the resulting
restricted master problems with branch-and-bound, and use the solutions as initial column
set for MDVCSP.
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Note, that if we failed to obtain feasible integer solution for any of CSPs, we could use
fictive columns for the initial restricted master problem penalized by a high cost, or we could
start branch-and-price with an initial restricted master problem containing no duty variables

(see Farkas pricing in Section 6.2.2).

6.2.2 Pricing variables

Once the corresponding restricted master problem is solved we attempt to price out new
variables (i.e., new duties) by using the dual information of the solution. Let A; (t € T)
and ],t? (i € V%, d € D) be the dual variables associated to constraints (6.8) and (6.9)—(6.10),
respectively.

To generate feasible duties we use a two-phase procedure similar to the one proposed by
Freling et al. (1995), that is, in the first phase we generate a set of feasible pieces by using a
so-called piece generation network, and in the second phase we derive feasible duties. Since
we generate pieces of work and duties independently for each depot, in the rest of this section
we fix a depot d € D.

Generation of pieces of work

For each depot we derive a piece generation network from the corresponding time-space
network consisting of all original arcs but depot-arcs, that is, the piece generation network
for depot d is D? = (V?, A4\ A%). We recall that each path in D¢ between two nodes that
correspond to relief points represents a piece of work. For a piece of work p let A[p] and T [p]
be the set of arcs and the set of trips covered by p, respectively, and let s[p] and ¢[p] be the
start and the end node of p, respectively. The combined cost i of a piece of work p is the sum
of vehicle and driver costs for all arcs covered by the piece of work, formally

h(p):= ), c?jJrg%.
ijeAlp]

The reduced cost /1 of a piece of work p (and the reduced cost of the corresponding path) is

h(p) = h(p) — ul, + iy — L AL
teT [p]

For the sake of efficiency, we do not generate all of the pieces of work, but obtain a set of
feasible pieces by considering only the minimum reduced cost path between any two nodes
in D?. To do this, we predetermine a processing order of nodes of D? (which is a topological
order in case the network is acyclic). By that, for any given node we can determine the shortest
path arborescence in O(|A|) time, thus we can determine the minimum reduced cost path for
each pair of nodes in O(|A||V|) total time.

At the root node of the enumeration tree it is clear that considering only the minimum
reduced cost paths is sufficient in the sense that we will find at least one piece of work with
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negative reduced cost, if any. However, when branching decisions are to be considered this
strategy may fail to find appropriate pieces. For example, assume that piece of work p corre-
sponding to the minimum reduced cost path between nodes u and v is infeasible according to
some of the branching decisions, but there is an another u—v path with negative reduced cost
that admits a piece of work p’ which is feasible according to all of the branching decisions. It
is clear that we will fail to find the feasible piece of work p’, since it is overshadowed by the
infeasible piece of work p. That is why we should take branching decisions into consideration
during piece or/and duty generation. We postpone the details until Section 6.2.3.

Generation of duties

Duties consisting of one piece of work can be easily generated by iterating over the previously
obtained piece of work set. To generate combined duties (i.e., duties consisting of two pieces of
work) we apply a straightforward pairing procedure using proper data structures and several
acceleration techniques in order to avoid enumerating inherently infeasible pairs. For details
we refer to (Horvath and Kis, 2019a).

Farkas pricing

After branching is performed the restricted master problem of a new node may be infeasible
due to fixings, but it does not mean that the master problem of the node is infeasible, so the
node cannot be pruned.

Again, one could resolve this issue by adding fictive columns to the LP penalized by
a high cost, but instead, in such cases we perform a so-called Farkas pricing. That is, if
the restricted master problem is infeasible we can obtain dual Farkas multipliers A; and 4
associated with constraints (6.8) and (6.9)-(6.10), respectively, to prove infeasibility according
to the Farkas-Lemma. To make restricted master problem feasible we have to find a new
column that violates this proof. It can be shown that this pricing problem is similar to the
pricing problem for reduced cost pricing, but now we use a zero objective function and the
dual Farkas multipliers instead of the original objective function and the dual solution. Thus,
we can use the pricing method discussed in Section 6.2.2 with a minor modification to make
the restricted master problem feasible.

6.2.3 Branching strategies

Now, we present our strategies to perform branch in an enumeration tree node where the
optimal solution for the final restricted master problem is fractional. Remark, that flow vari-
ables y?j are implicit integer, hence it is sufficient to take only duty variables x{ into consider-

ation.
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Assign trips to depots

Our first branching strategies can be used in the multiple-depot case when there exists a
trip that belongs to several depots in the current LP-relaxation. Formally, consider a fractional
solution (X, ) to the relaxation of the corresponding restricted master problem, and let Cx(f,d)
denote the commitment of trip ¢ to depot d, that is

Cz(t,d) := Z .
keKd(t)
If 0 < Cz(t,d) < 1 holds for a trip t and a depot d, ie., trip t is committed to mul-
tiple depots according to solution ¥, we choose a trip f and a depot d such that (f,d) =
argmin; 4 |Cx(t,d) — 0.5]. We have two possibilities to perform branch on pair (f,d):
1. Partitioning: We create exactly two branches. We require to cover trip f by a duty from
depot d on the one branch, and to cover by a duty from a depot that differs from d on
the other branch. Formally,

Y x{=1 (binding branch) (6.13)
keKI(F)

2 x,”f =0 (banning branch). (6.14)
keK4(F)

2. Splitting: Assume that trip f can be performed from depots d;, d;,, ..., d;. We create
q branches, and force to cover trip f by a duty from depot d;; on the jth branch (1 < j < ¢).
Formally, for the jth branch we have

y x,f"f 1. (6.15)
keki (7)
Note that these two branching strategies are the same if we have exactly two depots.

As we remarked above, these branching strategies are not complete in the sense that they
cannot be used if each trip t is committed for a single depot, i.e., Cz(t,d) = 1 holds for
some depot d. However, handling these branching rules is quite easy without adding any
inequalities of (6.13)—(6.14) or (6.15) to the problem. That is, on the one hand we can easily
fix the appropriate existing variables to zero according to the corresponding branch. On the
other hand, if a trip is forbidden to cover by a duty from the depot for which we want to price
out new duties, we just erase the corresponding trip-arc from the piece generation network
of the depot, and the pricing procedure described in Section 6.2.2 can be used without any

modification.

SPP-based branching

Our branching strategy based on the branching scheme proposed by Ryan and Foster (1981)
(see Section 2.6.5), that is, we branch on duty variables utilizing the set partitioning structure
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of constraints (6.8). Consider a fractional solution (%, 7) to the relaxation of the corresponding
restricted master problem, and for trips ¢, u and depot 4 let
Bs(t,u;d) := Z f,‘f,
keKd(t,u)

where K%(t,u) C K% is the set of duties covering both trips t and u. We select a pair of
trips (£, i) and a depot d to branch on such that (,;d) = argmin; .4 |Bz(t, u;d) — 0.5|. The
branching scheme requires to cover trips f and i by the same duty from depot 4 on one branch
and not to cover by the same duty from depot 4 on the other. Formally,

Z x,‘f =1 (same branch) (6.16)
keKd (Fi)

Y. x{=0 (diff branch). (6.17)
kek4(Fa)

Note that this branching strategy can be used for both of the single-depot and the multiple-
depot case if there exists trips t, u and a depot d such that 0 < Be(t,u;d) < 1.

Again, we do not intend to add any of the inequalities (6.16)—(6.17) to the restricted master
problem, however, handling this branching rule in the pricing procedure is a bit cumbersome
as we explain in the following. Assume that in a node we would like to generate new feasible
duties for a given depot, but a branching decision requires not to cover trips t and u by the
same duty. In addition, assume that a combined duty consisting of pieces of work p; and p,,
has a negative reduced cost, where pieces of work p; and p, contain trips t and u, respectively.
This duty is infeasible according to the branching decision, and it may shadow a feasible duty
with negative reduced cost. Thus we have to ensure that pieces of work (i) containing trip t,
(ii) not containing trip ¢, (iii) containing trip u, (iv) not containing trip u are also generated.
These terms are going to be more complicated in nodes with higher depth. In order to resolve
this difficulties we apply a two-step procedure. That is, in the first step we generate duties
as we described before until no more duties with negative reduced cost are left. If in the last
pricing round we do not refuse any duties according to branching decisions, we can stop (i.e.,
the node is solved optimally), since no overshadowed duties with negative reduced costs are
left. Otherwise, in the second step we choose a duty which was refused in the last pricing
round and generate all duties that may be overshadowed by this duty. More specifically,
assume that the refused duty consists of pieces of work p; and p, where p; refers to an u;-
v; path for i = 1,2, respectively. We construct a piece of work set S by generating all pieces of
work that correspond to an u;-v; path (i = 1,2). To generate duties in the second step we use
the piece of work set corresponding to the shortest paths along with the piece of work set S.
We repeat this procedure until no duties with negative reduced cost are left or refused.

Default 0-1 branching

As we mentioned before, when all of our strategies failed to branch, as a last resort we rely
on the default branching strategy of the MILP solver. That is, a fractional duty variable x¢ is
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chosen, and it is forced to 0 on the first branch and 1 on the second branch. In the former
case we need to ensure that this forbidden duty will be not regenerated during the pricing
procedure. Again, for details we refer to (Horvath and Kis, 2019a).

6.2.4 Primal heuristics

Any time during the solution method we can perform an obvious primal solution search
approach, that is we solve problem (6.7)—(6.12) with the current column set. However, such a
problem can be hard to solve, so it is not worth to apply this method frequently.

6.3 Computational results

In this section we present our computational experiments, where the main goals were
e to evaluate our integrated method, and

e to compare our method with other solution approaches from the literature.

6.3.1 Test environment and implementation

All the computational experiments were performed on a workstation with 4GB RAM, and
XEON X5650 CPU of 2.67 GHz, and under Linux operating system using a single thread only.
Our solution method is implemented in C++ programming language using SCIP Optimization
Suite (SCIP, version 3.1.1) as a branch-and-price framework. We also used FICO Xpress Solver
(Xpress, version 28.01.09) to solve certain phases; and Library for Efficient Modeling and
Optimization in Networks (Lemon, version 1.3.1) to handle graphs and to perform network
algorithms.

6.3.2 Instances and problem parameters

We tried to comply with Steinzen et al. (2010) as much as possible, that is, we used the same
instance set, the same duty parameters and the same costs as in (Steinzen et al., 2010).

We used the randomly generated problem instances of Huisman et al. (2005) available
in (Huisman, 2003). These instances are classified into two classes according to travel speed
(i.e., length of the trips), that is, class A consists of shorter trips than class B, hence vehicle
blocks and duties cover more trips, thus instances in class A can be considered more diffi-
cult. In class A for each n = 80,100, 160,200, 320 there are 10 instances (one trip-file and one
deadhead-file) containing » trips and requiring 4 depots and 4 or 5 stations.

In accordance with Huisman (2004) we used five types of duties with the properties de-
scribed in Table 6.2. A tripper duty consists of one piece of work with length between 30 min-
utes and 5 hours, while the combined duties (early, day, late, split) contains exactly two pieces
of work separated by a break. For duties starting (ending) in a depot we assessed a sign-on
(sign-off) time of 10 (of 5) minutes, and for duties starting (ending) at a station we assessed a
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Table 6.2: Properties of duty types

Tripper Early Day Late Split

Min Max Min Max Min Max Min Max Min Max

start time 8:00 13:15

end time 16:30 18:14 19:30
piece length ~ 0:30 5:00 0:30 5:00 030 500 030 500 0:30 5:00
break length - - 045 0:45 0:45 1:30

spread time 9:45 9:45 9:45 12:00
working time 9:00 9:00 9:00 9:00

sign-on (sign-off) time of 15 minutes plus the deadhead time between the start (end) station
and the depot. Start and end times in Table 6.2 correspond to the sign-on start and sign-off
end time of the duty, respectively.

We assigned a fixed cost of 1000 for each vehicle and a cost of 1 for each minute a vehicle
is outside of the depot. We assigned a fixed cost of 1000 for each duty and a cost of 0.1 for

each minute a driver is working,.

6.3.3 Experiments

In these experiments we solved problems with gap limit set to 0.5%, and time limit set to
20 x |T| seconds, i.e., the solution process could be stopped due to three reasons: (i) the
best solution was proven to be optimal, (ii) the gap limit was reached (i.e., the relative gap
between the lower bound and the current best solution was at most 0.5%), (iii) the time limit
was reached (i.e., the execution time exceeded 20 x |7 | seconds).

As we mentioned in Section 6.2, at the root node we used a two-stage approach for gener-
ating duties. At the end of the first stage we applied our primal heuristics, that is, we called
Xpress with time limit set to 60 seconds to solve the current restricted master problem. At
the end of the second stage we applied this heuristics only if the number of variables did not
exceed 30 000.

Experiments on branching strategies

In these experiments we aimed to compare the partitioning and splitting branching strategies
described in Section 6.2.3. In order to make a more extensive experiment we matched all of
the trip-files with all of the deadhead-files for these tests, i.e., we used 10 x 10 = 100 problem
instances. In Table 6.3 we present our results where we indicate the summarized solution
status (Status) (these are, the number of instances that solved optimally (O), the number of
instances where gap limit was reached (G), the number of instances where solving process

was stopped due to time limit (T)); the best lower (Lower) and upper bound (Upper) and the
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Table 6.3: Summary of experiments on branching strategies

Instances Strategy Status Bound Best solution Time

O/G/T Lower Upper Gap Vv d v+d

80A Partitioning 9/50/41 347722 354108 18% 9.5 185 28.0 755.6
Splitting 8/49/43 347694 354814 20% 95 186 280 7775

100A Partitioning 6/49/45 41624.0 424642 20% 114 221 335 1136.6
Splitting 5/43/52 41621.7 425332 22% 114 221 33.6 12054

corresponding gap (Gap) which is calculated as 100 x (Upper — Lower)/Lower; the number
of vehicles (v) and the number of drivers (d) in the best solution; and the execution time in
seconds (Time).

Both for 80-trip and 100-trip instances, the partitioning based branching strategy gave the
best results in terms of execution time, and the quality of solutions as well. Moreover, more
instances were solved within the time limit with that rule. According to these results, in the
following experiments we used the partitioning rule as the primary branching strategy.

Evaluation of the integrated method

In these experiments we evaluated or integrated method, and we present the results on 80-
trip and 100-trip instances in Tables 6.4 and 6.5. In these tables we indicate the solution
status (Status) (optimal: the instance is solved optimally; gap/time limit: the solving process
is stopped due to the gap/time limit was reached); the lower bound at the root node (Root),
and at the end of the procedure (Global); the value of the best solution (Upper bound); the
corresponding gap (Gap) which is calculated as 100 x (Upper bound — Global) /Global; and
the execution time in seconds (Time).

We can see that 2 out of 10 80-trip instances are solved optimally, and 3 other instances are
solved with gap less than 0.5%, moreover, the average gap of the 80-trips instances is 2.5%.
For the 100-trip instances we also solved 2 out of 10 instances optimally, and 4 more instances
are solved with gap limit, while the average gap is 2.2%.

We also remark that most of the computation time was spent at the root node for finding
the optimal LP solution which sometimes required the generation of thousands of columns.
In the other enumeration tree nodes, finding the optimum solution took much less effort in

general.

Comparison of methods

In these experiments we considered four scenarios in order to compare of our sequential and
integrated methods, and the integrated method of Steinzen et al. (2010). Method Seq. refers
to the sequential approach we used to obtain in the initial restricted master problem, while
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Table 6.4: Summary of the evaluation of the integrated method on instance set 80A

Instance Status Lower bound Upper bound Gap Time

Root Global

1 gaplimit 31619.6 31619.6 31702.3 0.3% 88.6
2 time limit 27497.8 27498.3 29079.7 5.8% 1602.5
3 optimal 32750.7 32750.7 32750.7 0.0% 87.1
4 time limit 341624 34169.8 349222 2.2% 1600.6
5 gaplimit 321754 321754 32188.6 0.0%  112.0
6 time limit 313939 31407.5 328794 4.7% 1602.6
7 gap limit 36133.7 36133.7 36266.6 04% 1159
8 timelimit 43017.6 430409 444193 3.2% 1601.1
9 optimal 346384 34638.4 346439 0.0% 734.0
10 time limit 42583.6 42619.4 45716.3 7.3% 1601.3
average 34597.3 34605.4 354569 2.5%  914.6

Table 6.5: Summary of the evaluation of the integrated method on problem set 100A

Instance Status Lower bound Upper bound Gap Time

Root Global

1 optimal 49183.8 49183.8 49183.8 0.0%  390.8
2 time limit 41311.8 41326.8 435524 5.4% 2002.3
3 time limit 35896.6 35910.3 38519.5 7.3% 2000.8
4 gaplimit 402172 40217.2 402555 0.1% 175.1
5 optimal 45424.8 454248 454248 0.0% 3445
6 gap limit 35543.3 35543.3 35543.8 0.0%  230.0
7 time limit 36242.3 36257.3 372313 2.7% 2003.2
8 gap limit 45403.5 45403.5 454534 0.1% 237.1
9 timelimit 50566.0 50572.6 537084 6.2% 2002.7
10 gap limit 339122 339122 34001.5 03%  683.7

average 413702 41375.2 422874 2.2% 1007.0
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Table 6.6: Comparing sequential and integrated methods

Instance set Method Best solution Time
v d v+d Cost

80A Seq.! 9.2 243 335 40588.0 1.2

Int. (first) ! 9.6 18.6 28.2 35668.5 41

Int. (timelimit) ! 95 185 28.0 354569 914.6

Int. (Steinzen etal.) 2 9.2 19.1 282 235.0

100A  Seq. 11.0 28.2 39.2 477927 1.6

Int. (first) 114 22.0 33.4 424285 31.8

Int. (timelimit) 114 219 333 422874 1007.0

Int. (Steinzen etal.) 11.0 22.7 33.7 369.0

I our methods; tested on a workstation with 4GB RAM, and XEON X5650 CPU of 2.67

GHz, and under Linux operating system.

2 integrated method of Steinzen et al. (2010); tested on a Dell OptiPlex GX620 personal
computer with an Intel Pentium IV 3.4 GHz processor and 2 GB of main memory under

Windows XP.

the next two methods refer to our integrated approach. In the case of method Int. (first) we

interrupted the solution procedure right after we found a feasible solution to the problem.

In the case of method Int. (timelimit) we interrupted our procedure only when the time limit

was reached (or we found a good enough solution). Method Int. (Steinzen et al.) refers to
the integrated approach of Steinzen et al. (2010) which was tested on a Dell OptiPlex GX620
personal computer with an Intel Pentium IV 3.4 GHz processor under Windows XP.

In Table 6.6 we summarize our comparison of sequential and integrated methods where

we indicate the number of vehicles (v), the number of drivers (d), the cost of the best solution

(Cost); and the execution time in seconds (Time). For the detailed results we refer to (Horvath

and Kis, 2019a, Tables 7-8).

Our remarks and observations are the following.

e Note that in the case of method Int. (Steinzen et al.) we do not indicate the solution

costs since these are not provided in (Steinzen et al., 2010). We contacted the authors,

however, they could not provide these detailed results.

e On the one hand, our experiments re-proved that one can obtain better solutions using

the integrated approach instead of the sequential method. On the other hand, observe

that we could improve on the first integer solution if we run the procedure until a time

limit or a gap limit is reached, however, the average improvement over the first integer

feasible solution is 1.1% in the 80-trip case, and 0.3% in the 100-trip case.

e One can see that our integrated method found solutions with fewer vehicles plus drivers
than Steinzen et al. (2010). Both for 80-trip and 100-trip instances, our method found the
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first integer solution quickly in 4.1 and 31.8 seconds, respectively, and on average it was
at least as good as the final solution of Steinzen et al. (2010).

6.3.4 Conclusions and final remarks

Our computational results show that with limited computational resources (computation time
and single CPU thread), near optimal schedules can be found for problems with 80-100 trips
and 4 depots.

Note that Steinzen et al. (2010) present computational results for instances with n =
160,200, 320,400, 640, as well, however, solving instances with 160 trips took already about
1600 seconds on average, while 640-trip instances required about 16 hours. We also made
experiments on the 160-trip instances, however, we were not able to solve any of these in-
stances neither optimally nor with gap limit, in fact, the column generation procedure at the
root node required more than 3 hours on average. Our best solutions yielded 11.5% gap on
average, and the average number of vehicles and drivers used in these solutions (v 4+ d = 50.5)
is worse than that of (Steinzen et al., 2010) (v + d = 46.6).

In order to increase the problem size, one possible direction is to exploit multiple CPU
cores/threads, but for that, one needs a parallel branch-and-price solver. Currently, the paral-
lel branch-and-price implementation of SCIP is at the conceptual stage. Another option would
be to get lower bounds faster, for which further acceleration strategies are needed.






Appendix A

Computational results of Chapter 4

A.1 Setting of methods investigated in Section 4.4

In Table A.1 we summarize the settings of methods investigated in Section 4.4. With sym-
bols "%’ and ’-" we indicate if the corresponding component is used by the method or not,
respectively.

A.2 Computational results of Section 4.4.4

In Table A.2 we summarize the results of experiments with primal heuristics and variable
fixing procedures described in Section 4.4.4. We indicate the average number of the explored
enumeration tree nodes (#Nodes) and the average running time (Time) of the entire branch-
and-bound procedure in seconds. The detailed computations are provided in (Horvath and
Kis, 2016b, Table A4).

A.3 Computational results of Section 4.4.5

In Table A.3 we summarize the results of experiments with cutting planes based on cuts de-
scribed in Section 4.4.5. We indicate the average number of cutting planes added to the prob-
lem (#Cutting planes), the average number of the explored enumeration tree nodes (#Nodes),
and the average running time (Time) of the entire branch-and-cut procedure in seconds. The
detailed computations are provided in (Horvath and Kis, 2016b, Table A5).

A4 Computational results of Section 4.4.6

In Table A.4 we summarize the results of experiments with cutting planes based on infeasi-
ble subpaths described in Section 4.4.6. We indicate the average number of cutting planes
added to the problem (#Cutting planes), the average number of the explored enumeration tree
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Table A.1: Settings of methods for experiments

Method Xpress Preprocessing  Variable fixing Heuristics* Cutting planes
pl ¢! H' DB GB G-varfix®>  DB-based* s-t cut prec® cut based® subpath prec®  inf subpath based®
(A11)  (413) (419) (420) (421) (415) (417) (423)  (4.24)
BnB * *
BnB (Arcfix) * * *
BnB (Varfix) * * *
BnB (Heuristics) * * *
BnB (All) * * * * *
BnC (STCP) * * * *
BnC (CB) * * * * *
BnC (STCP+CB) * * * * * * *
BnC (SPP) * * * *
BnC (ISPB) * * * *
BnC (SPP+ISPB) * * * * * *
BnC (XC) I S G ¢ *
BnC (GC) * * * * * *
BnC (NC) ok * * * * * * * *
BnC (XC+NC) D R S ¢ * * * * * * * *

1 Xpress presolve (P), built-in cuts (C), and heuristics (H)
2 preprocessing procedure of Dumitrescu and Boland (2003)

3 preprocessing and variable fixing procedure of Garcia (2009)

4 our primal heuristics and variable fixing procedure

5 the s-t cut precedence and subpath precedence inequalities of Garcia (2009)

6 our cut based and infeasible subpath based inequalities
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Table A.2: Summary of experiments with primal heuristics and variable fixing procedures

Method Class #Nodes Time Class #Nodes Time Class #Nodes Time

BnB Gl 1360.1 577 G5 1499.2 2353 G9 21659  644.7
BnB (Arcfix) 1153.0 52.0 1328.2 2119 1884.0 5544
BnB (Varfix) 881.7 19.0 1000.3  54.0 1101.4 93.5
BnB (Heuristics) 1191.3 49.6 12239 1752 1841.0 501.1
BnB (All) 7753 194 877.8 53.6 1090.3  103.5
BnB G2 1883.6 889 G6 2621.3 3929 GI10 23084  679.9
BnB (Arcfix) 1982.6  93.7 2464.7 375.0 1932.0 6234
BnB (Varfix) 1351.3 335 11495 635 782.5 71.0
BnB (Heuristics) 1769.3 815 2303.7 339.2 2092.1  580.8
BnB (All) 1265.9  31.8 1086.1  66.8 660.6 83.2
BnB G3 42753 1871 G7 48775 709.0 Gl1 5533.7 1400.7
BnB (Arcfix) 42753 187.7 4877.5 706.8 5533.7 1407.4
BnB (Varfix) 37759 845 4281.7 2354 4864.3  432.6
BnB (Heuristics) 3261.0 134.2 44104 615.0 4637.2 1087.5
BnB (All) 34122 76.6 37223 213.0 3990.3  370.9
BnB G4 3699.0 1434 G8 42225 560.8 GI12 6044.6 1434.0
BnB (Arcfix) 3699.0 141.9 42225 556.6 6044.6 1429.1
BnB (Varfix) 32948 63.9 4620.6 223.2 5636.2  469.2
BnB (Heuristics) 27425 101.0 36445 4449 5150.7 1073.3
BnB (All) 31022 624 39825 197.9 5067.4  432.3
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Table A.3: Summary of experiments with cutting planes based on cuts

Method Class #Cutting planes #Nodes Time Class #Cutting planes #Nodes Time Class #Cutting planes #Nodes Time
STCP CB STCP CB STCP CB
BnC (STCP) Gl 121.4 0.0 11938 463 G5 163.2 0.0 10684 1405 G9 192.6 0.0 1541.0 3854
BnC (CB) 0.0 515.1 1080.2  44.7 0.0 868.0 993.1 132.0 0.0 10821 1381.7  369.6
BnC (STCP+CB) 128.0 4254 11344  49.0 162.7 889.8 10004 133.1 163.3 7469 14453 3749
BnC (STCP) G2 65.2 00 15484 676 G6 172.4 0.0 21048 2846 GI0 318.0 0.0 20075 5208
BnC (CB) 0.0 6937 14294  65.2 0.0 1003.0  1958.8 266.8 0.0 7474 18240 4833
BnC (STCP+CB) 57.6 648.4 14845  66.2 186.9 808.1 20115 269.5 290.1 6975 19304  509.5
BnC (STCP) G3 0.3 00 28124 1077 G7 5.2 0.0 35131 4653 Gll 14.7 0.0 39729 10782
BnC (CB) 0.0 171.3  2809.1 119.0 0.0 7173 3539.1 489.7 0.0 1159.9 38108 1076.5
BnC (STCP+CB) 0.4 170.7 28094 119.3 5.1 7425  3553.8 493.8 16.1 12002  3886.8 1077.3
BnC (STCP) G4 0.0 0.0 24032 869 G8 0.1 0.0 3299.8 3923 GI12 0.3 0.0 43264 10373
BnC (CB) 0.0 3.8 24052 109.1 0.0 30.6  3333.1 4408 0.0 953  4350.6 1117.8
BnC (STCP+CB) 0.0 3.8 24052 109.6 0.1 30.1 33305 4413 0.4 95.3  4349.0 11215
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nodes (#Nodes), and the average running time (Time) of the entire branch-and-cut procedure
in seconds. The detailed computations are provided in (Horvath and Kis, 2016b, Table A6).

A.5 Computational results of Section 4.4.7

In Table A.5 we summarize the results of experiments with cutting planes based on infeasible
subpaths described in Section 4.4.7. We indicate the average number of the explored enumer-
ation tree nodes (#Nodes) and the average running time (Time) of the entire branch-and-cut
procedure in seconds. The detailed computations are provided in (Horvath and Kis, 2016b,
Table A7).

A.6 Computational results of Section 4.5.3

In Table A.6 we summarize the results of experiments on instance sets of Santos et al. (2007).
We indicate the average running time over the instance sets in seconds of the Reference Point
Method (RPM), the Pulse Algorithm (PA), and our branch-and-cut algorithm (LPB). The de-
tailed computations are provided in (Horvath and Kis, 2016b, Appendix S).
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Table A.4: Summary of experiments with cutting planes based on infeasible subpaths

Method Class #Cutting planes #Nodes Time Class #Cutting planes #Nodes Time Class #Cutting planes #Nodes Time
SPP  ISPB SPP ISPB SPP ISPB
BnC (SPP) Gl 591.9 0.0 12492 467 G5 759.8 0.0 10402 1284 G9 711.7 0.0 14582 3748
BnC (ISPB) 0.0 1031.8 10942  39.2 0.0 15450 10013 1251 0.0 18398 14202 3741
BnC (SPP+ISPB) 561.4 819.6 12614 471 7150 1113.6 10245 1223 7024 11971 14749  370.4
BnC (SPP) G2 697.1 0.0 15372 652 Gé6 725.8 0.0 22616 2887 GI10 759.6 00 19777  506.4
BnC (ISPB) 0.0 11403 14803 629 0.0 11342 20192 2725 0.0 9778 18158  487.0
BnC (SPP+ISPB) 712.5 979.1 15399  61.5 697.0 729.9  2188.0 283.0 705.6 6582 19408 4975
BnC (SPP) G3 970.7 0.0 28451 1113 G7 1032.2 0.0 35681 481.8 GI1 10845 0.0 39079 1046.4
BnC (ISPB) 0.0 32123 29172 1078 0.0 39685  3320.7 444.0 0.0 44368  3673.2 1000.0
BnC (SPP+ISPB) 908.6 27041  2809.3 102.7 983.3 2808.7 34832 459.7 1104.5 3024.8  3848.7 1040.7
BnC (SPP) G4 951.6 0.0 26502 953 G8 1146.3 0.0 32482 3999 Gl12 13791 0.0 43926 1055.8
BnC (ISPB) 0.0 3828.5 24284  87.7 0.0 51384 31237 3789 0.0 59649 44032 1076.3
BnC (SPP+ISPB) 809.5 3607.9 26943  96.7 1058.7 45131  3237.6 390.9 1263.6 57156  4439.7 1071.6
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Table A.5: Summary of combined experiments

Method Class #Nodes Time Class #Nodes Time Class #Nodes Time

BnC (XC) G1 17443 780 G5 14504 226.7 G9 22159 6534
BnC (GC) 990.1 226 904.3 55.7 1142.3 1043
BnC (NC) 816.0 19.8 8862 56.5 991.3 96.3
BnC (XC+NC) 11949 285 10409 764 13375 137.6
BnC (XC) G2 22411 1062 G6 2720.8 4472 G10 2664.7  826.7
BnC (GC) 1370.6 344 12620 71.1 994.5 84.6
BnC (NC) 1283.7  33.6 1087.8  65.7 921.8 85.1
BnC (XC+NCQ) 1617.7 45.6 1489.8 89.2 11129  108.6
BnC (XC) G3 45783 1778 G7 4961.6 7683 Gl1 5508.8 1515.8
BnC (GC) 3587.6 815 3575.7 219.9 42904  430.3
BnC (NC) 33625 835 36239 238.8 4156.6  415.5
BnC (XC+NC) 4317.0 109.3 4345.0 326.6 4502.6  541.0
BnC (XC) G4 4341.8 169.0 G8 5021.0 6709 G12 5777.3 1689.0
BnC (GC) 31333  66.2 3859.2 207.4 4830.0 429.2
BnC (NC) 31243 827 3771.6 239.7 5372.3  530.2
BnC (XC+NC) 41723 1173 4697.7 320.2 5280.8  620.1
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Table A.6: Average computation times in seconds on instance set S

Set Group 1 Group 2 Group 3 Group 4 Group 5

RPM! PA2 1PB® RPM PA IPB RPM PA IPB RPM PA LPB RPM PA LPB

S1 088 0.01 0.01 0.81 0.01 0.01 0.81 0.01 0.01 0.80 0.01 0.01 0.84 0.01 0.02
52 1.61 0.02 0.01 1.56 0.02 0.02 1.59 0.02 0.02 1.67 0.02 0.02 1.85 0.02 0.02
S3 420 0.02 0.02 3.57 0.02 0.02 376 0.02 0.02 451 0.02 0.03 531 0.02 0.03

S4 773 004 0.04 696 0.05 0.05 8.81 0.04 0.05 11.18 0.05 0.05 13.06 0.04 0.03
S5 11.38 0.07 006 1347 006 0.09 1749 0.07 0.09 21.10 0.07 0.06 2448 0.06 0.04
S6 l6.61 0.07 008 2005 014 077 2526 016 012 3004 010 010 33.82 0.08 0.07

57 3.00 002 0.03 3.00 002 003 3.00 0.02 0.03 297 0.02 0.03 297 0.02 0.03
S8 573 0.03 0.04 566 003 004 569 0.03 0.04 592 0.03 0.04 633 0.03 0.03
59 1345 0.06 004 1239 006 004 1383 0.06 0.04 1692 0.06 0.04 2022 0.06 0.04
510 2884 011 0.09 2868 0.09 0.11 33.79 009 010 4292 009 0.09 5011 0.12 0.08
S11 4366 017 014 4947 014 019 6549 015 018 7818 0.15 015 8940 019 0.14
S12 6485 017 0.22 7741 022 034 9636 028 024 11199 023 020 12756 0.18 0.16

513 13.39 0.05 0.06 12.09 0.05 0.05 1250 0.05 0.05 12.81 0.05 0.07 1299 0.05 0.06
S14 22,05 0.08 0.08 22.06 0.08 0.08 2302 008 0.08 2526 0.08 0.11 2746 0.08 0.11
515 5339 012 015 4939 0.12 0.13 5726 012 0.13 7426 012 0.18 88.16 0.12 0.18
S16 11292 021 022 10843 022 023 14234 026 025 180.23 022 020 21563 021 0.21
517 16753 029 036 201.34 034 049 27036 031 038 33130 031 039 43546 031 0.36
S18 24818 039 049 32177 047 3220 42077 052 056 50470 055 037 56761 043 0.33

1 Reference Point Method of Pugliese and Guerriero (2013a); tested with Intel Core i7-620M, 2.67 GHz CPU, under Win-
dows 7

2 Pulse Algorithm of Lozano and Medaglia (2013); tested with Intel Core 2 Duo P8600, 2.4 GHz CPU, under Windows XP

3 our branch-and-cut approach; tested with Intel Core i7-4710MQ, 2.5 GHz CPU, under Windows 7



Appendix B

Proofs postponed from Chapter 5

B.1 Proof of Lemma 5.2

Proof of statement (i). Let p,q = 1,...,n be distinct elements, 1 < j; < jp < j3 < js < 2n and
consider points P; = (sl,e!), P, = (s%,€%) € S%,‘fh“"”s such that 0;,(P1) = (j1, j2), 04(P1) = (j3,Ja)
and oy (P2) = (j1,/3), 04(P2) = (j2,ja) and 04(P) = 0;(P,) for all v & {p,q}, ie.,

1 1 1 1 _ 2 _ 2 2 _ 2 _
Spjy = Cpjp = Sqjy =y =1 and s, =e, =5, =¢; =1,
and s}j = sfj, e}j = efj forallr ¢ {p,q} and j = 1,...,2n. Since P; and P satisfy (5.25), we
have
n 2n " .
Wp i+ Bpjp + &gy + Bejs + Y (“r,jsr,j + :Br,jer,j) =7,
r=1 j=1
r#Epa
and

n 2n
pjy + Bpjs + g+ Beis+ X ) (“wsf,f + ﬁnﬁij) ="
G
thus, by subtracting the second equation from the first one, we have B, ;, +a,;, = a4, + Bp,;
(1 < jo < j3 < 2n), that is, statement (i) holds for p # g.

Since n > 3, we can choose pairwise distinct elements p,q,r =1,...,n, therefore we have

Wpjr = bpj = Pojr = Boj = trjr = drjr = Bpjr = By,
that is, statement (i) also holds for p = g. O
Proof of statement (ii). Let p,q = 1,...,n be distinct elements, 1 < j; < jo < j3 < js < 2n
and consider points Py, P, € S such that 0y, (Py) = (j1,j3), 04(P1) = (jo, ja) and o(P2) =
(j2,3), 04(P2) = (j1,ja) and 0:(P1) = 0y(P2) for all ¥ ¢ {p,q}. Since Py and P; satisfy (5.25),

we have ay;, —api = ag;, —ay; (1 < j1 < jo < 2n—1), that is, statement (ii) holds for
j"<2n—1.
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Now, consider points Ps, Py € S35 such that 0, (Ps) = (j1,2n — 2), 05(P5) = (2n — 1,2n)
and 0, (Py) = (2n —1,2n), 04(Ps) = (j1,2n — 2) and 0;(P3) = 0,(Py) for all ¥ ¢ {p,q}. Since P3
and Py satisfy (5.25), we have Kpjy + ﬁplzn,Q + agon-1+ ,Bq,Zn = Qpon—1+ ﬁp,Zn + Kg,iy + ﬁqlzn,}
According to statement (i) (note that 1 < 2n — 2) we have B2, — Bp2n—2 = Bgon — Bgoan—2,
therefore &, ; + ag2, 1 = @, + &p2n-1, that is, statement (ii) also holds for j" =2n —1. O

Proof of statement (iii). Let p,q = 1,...,n be distinct elements, 1 < j; < jo < jz < js < 2n
and consider points Py, P, € S such that 0,,(Py) = (j1,j3), 04(P1) = (jo, ja) and o(P2) =
(j1,Ja), 04(P2) = (j2,j3) and 0,(P;) = 0;(P2) for all r ¢ {p,q}. Since P; and P; satisfy (5.25), we
have B, i, — By = Bgjs — Byjs 2 < j3 < ja < 2n), that is, statement (iii) holds for 2 < j’.

Now, consider points Ps, Py € S35 such that o,(Ps) = (1,2), 0p(P5) = (3,js) and
0p(Py) = (3,j4), 05(Ps) = (1,2) and 0,(P3) = 0,(Py) for all r ¢ {p,q}. Since P; and Py
satisfy (5.25), we have a1 + Bp2 + 43 + Bgjy = p3 + Ppjs + g1 + Byg2- According to state-
ment (i) (note that 3 < 2n) we have a;3 — a1 = 43 — ag1, therefore B, + By, = Bg2 + Bpjus
that is, statement (iii) also holds for j’ = 2. O

B.2 Proof of Lemma 5.3

Proof of statement (i). Let p,q = 1,...,t be distinct elements, 1 < j; < jo <2k < j3 < js < 2n
and consider points P;, P, € ngmy such that 0,(Py) = (j1,/3), 04(P1) = (j2,ja) and 0,,(P2) =
(j2,j3), 04(P2) = (j1,ja) and 07(P1) = 0(P,) for all r ¢ {p,q}, ie,

2 __ 2 2 2 1
7

1 1 1 1 _ _ _ _
€ iy = 1 and Spir = €ojs = Sqjt = Cajs =

Spiv = Cpis = Sa = €,

2 1

and s},j =S € = ef,j forall v ¢ {p,q} and j = 1,...,2n. Note that such points exist

according to Remark 5.2. Since P; and P, satisfy (5.31), we have

n 2n

Qpj + ﬁp,]‘3 +ag;, + ,Bq,j4 + Z Z (‘Xr,jS},j + ,Br,]'e},j> =7

r=1 j=1
rEPg

and
n 2n

2 2 _
Xp,in + ﬁp,js + Xq.j; + 13‘7/14 + Z; Z (“r'fsr,]' + IB,,]-E,,]) =
r=1 j=1

thus, by subtracting the first one from the second one, we have « ;, +a,;, = ap, +a4j. [

Proof of statement (iii). Let p,q = 1,...,t be distinct elements, 1 < j; < jo <2k <j3 < js <2n
and consider points P;, P, € ngmy such that 0,(Py) = (j1,/3), 04(P1) = (j2,ja) and 0p(P2) =
(j1,7a), 04(P2) = (j2,j3) and 0;(P;) = 07(P2) for all ¥ ¢ {p,q}. Since P; and P, satisfy (5.31) we

have B,i, = Bp,is = Bajs — Bajs- u

Proof of statement (ii). Let p,q = 1,...,t be distinct elements and 1 < j; < 2k < j, < j3 <
ja < 2n. First, consider points P;, P, € ngmy such that 0,(P1) = (ji,/3), 0q(P1) = (j2, ja)
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and 0, (P2) = (j2,j3), 04(P2) = (j1,ja) and o;(P1) = 0;(P,) for all v ¢ {p,q}. Since Py and P,
satisfy (5.31) we have &), ;, — &, = &y j, — &, that is, statement (ii) holds if 2k < j < 2n — 1.

Now, consider points Ps, Py € ngrity such that 0,,(P3) = (j1,2k+ 1), 05(P3) = (2n —1,2n)
and 0, (Py) = (2n —1,2n), 04(Py) = (j1,2k +1) and 0;(P3) = 04(Ps) for all v ¢ {p,q}. Since P3
and Py satisfy (5.31) we have a ; + Bpoki1+ &g2n-1 1 Bgoan = agj + Bgok+1 + pon—1 + Bp2n-
According to statement (iii), Bpan — Bpokr1 = Pgan — Pgokr1, thus ayj +agon1 = ag) +
tp2n—1, that is, statement (ii) also holds for j” = 2n — 1. O

Proof of statement (vi). Let p,q = 1,...,t be distinct elements, 1 < j; < jo < j3 < 2k < jy < 2n.
First, consider points Pj, P, € Sé}zrity such that 0,,(P1) = (j1,/3), 04(P1) = (j2,ja) and 04(P,) =
(j1,Ja), 04(P2) = (j2,j3) and 0;(Py) = 07(P2) for all r ¢ {p,q}. Since P; and P; satisfy (5.31) we
have B, i, — By, = Bq,js — By,js, that is, statement (iv) holds if 2 < j' < 2k.

Now, consider points P3, Py € ngmy such that 0,(P3) = (1,2), 04(P3) = (2k,js) and
0p(Py) = (2k,js), 04(Ps) = (1,2) and 0,(P3) = 0;(Py) for all r ¢ {p,q}. Since P; and Py
satisfy (5.31) we have a1+ Bp2 + agok + Bgjy = g1 + Bg2 + &pox + Bpj,- According to state-
ment (i), apox — &p1 = &gk — &g1, thus Bpo + By, = Bg2 + Bpj,, that is, statement (iv) also
holds for j = 2. O

Proof of statement (v). Let p,q = 1,...,t be distinct elements, 1 < j; < jp < j3 <2k < j4 < 2n
and consider points P;, P, € ngmy such that 0,(Py) = (j1,/3), 04(P1) = (j2,ja) and 0,(P2) =
(j1,J2), 04(P2) = (j3,ja) and 0;(Py) = 07(P) for all r ¢ {p,q}. Since P; and P; satisfy (5.31) we

have Kpjs = &pjr = ;Bq,]é - ﬁq,jr
Since 3 < t, we can choose pairwise distinct element p,q,7 = 1,...,t, therefore we have

Xpjs — Apj = Bajs = Pajn = Qrjs — ®rjp = Bpjs = Bpjios
that is, statement (v) also holds for p = g. O

Proof of statement (vi). Let p,g =1,...,t be distinct elements, 1 < j; <2k < jp <j3 <js <2n
and consider points P;, P, € ngmy such that 0,(Py) = (j1,/3), 04(P1) = (j2,ja) and 0,(P2) =
(j1,J2), 04(P2) = (j3,ja) and 0;(Py) = 07(P2) for all r ¢ {p,q}. Since P; and P; satisfy (5.31) we

have Kpjs = &pjr = AqujS - ﬁq,jz'
Since 3 < t, we can choose pairwise distinct element p,q,7 = 1,...,t, therefore we have

@pjs = Qpjy = Bajs = Bajs = &rjs = @rjy = Bpjs = Bpjos

that is, statement (vi) also holds for p = g. O

B.3 Proof of Lemma 5.4

Proof of statement (vii). Let p =1,...,t, §=t+1,...,nand 1 <j; < j» <2k < jz < js < 2n.
Consider points P, P, € ngrzty such that o, (Py) = (j1,j3), 03(P1) = (j2, ja) and 0, (P2) = (j2, j3),
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07(P2) = (j1,j4) and 0,(P1) = 0;(P) for all r ¢ {p,7}. Since P; and P; satisfy (5.31) we have
Upjy — Xpji = Kgjp — Uy [

Proof of statement (viii). Let p =1,...,t,§=t+1,...,nand 1 < j; < jo <2k < j3 < js < 2n.
Consider points Py, P, € ngrlty such that UP(Pl) = (1, j3), (Tq(Pl) = (j2,ja) and Up(Pz) = (j1,]a),
07(P2) = (j2,j3) and 0;(P1) = 0;(P) for all r ¢ {p,7}. Since P; and P; satisfy (5.31) we have
Bpjs = Bpjs = Bajs — Bajs- O
Proof of statement (ix). Letp =1,...,t,§=t+1,...,nand 1 < j; < jo < j3 <2k < jy < 2n.
Consider points Py, P, € ngmy such that 0, (Py) = (3, ja), U'q(P1) = (j1,j2) and Up(Pz) = (J2,Ja),
07(P2) = (j1,j3) and 0,(Py) = 0;(P2) for all ¥ & {p,7}. Since P; and P; satisfy (5.31) we have
Kpjs = Xpjr = Bajs = Bajn O
Proof of statement (x). Let p =1,...,t, g =t+1,...,nand 1 < j; < jp <2k < j3 < js < 2n.
Consider points Py, P, € Sio™" such that o, (Py) = (j3, ja), 03(P1) = (j1, j2) and 0,,(P2) = (ja, ja),
07(P2) = (j1,j3) and 0;(Py) = 0;(P2) for all ¥ ¢ {p,7}. Since P; and P; satisfy (5.31) we have
®pjs — &pjy = Bajs — P jo- O
Proof of statement (xi). Let p =1,...,t,§=t+1,...,nand 1 < j; < jo <2k < j3 < js < 2n.
Consider points P;, P, € ngmy such that 0, (Py) = (j1, j2), 03(P1) = (j3,ja) and 0, (P2) = (j1,j3),
07(P2) = (j2,ja) and 0;(Py) = 0;(P2) for all ¥ & {p,7}. Since P; and P; satisfy (5.31) we have
Brjs = Bpjp = Qq,js — &g, -
Proof of statement (xii). Letp =1,...,t,§=t+1,...,nand 1 < j; <2k < jo <3 < js < 2n.
Consider points Py, P, € Sé’zmy such that 0, (Py) = (j1, j2), 03(P1) = (j3,ja) and 0(P2) = (j1,J3),
07(P2) = (j2,ja) and 0,(Py) = 0;(P2) for all ¥ & {p,7}. Since P; and P; satisfy (5.31) we have

:Bp,]'s - 5}7,]'2 = Qg — Kgjp- [
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Summary

In this thesis we investigate three combinatorial optimization problems with great practical

relevance.
Resource constrained shortest path problem

First, we investigate multi-criteria approximation algorithms for the resource constrained
shortest path problem (RCSPP).

e We show that there is no polynomial time multi-criteria approximation scheme for a set
of k-budgeted combinatorial optimization problems (including RCSPP), if the number
of weight functions is not a constant (i.e., part of the input), unless P = NP.

e We show that there is a fully polynomial time (1;1+¢,..., 1+ ¢)-approximation scheme
for RCSPP, if the number of weight functions is a constant (i.e., not part of the input).

Then, we create linear programming based branch-and-bound solution methods for RCSPP.

e We propose efficient primal heuristics and variable fixing procedures.

e We generalize two classes of valid inequalities for the polytope of feasible solutions. For
the first class we provide a polynomial time exact separation procedure. For the sec-
ond class we prove that separating those inequalities (both the original and generalized
versions) is NP-hard, however, we provide a heuristic separation procedure.

e We make thorough computational experiments to evaluate the efficiency of these com-

ponents, and to compare our solution methods with state-of-the-art methods.
Position-based scheduling on a single machine

o We show that problem 1| 2-chains, p; = 1| L wj,, and thus problem 1| prec, p; = 1| L wj,,
is strongly NP-hard.

e We propose a class of valid inequalities for the polytope associated with the feasible
solutions of problem 1 | chains, p; = 1| wj,q;. We show that a subclass of these inequal-
ities are facet-defining in the case of two-chains.

e We make thorough computational experiments to show that our cutting planes can im-
prove a linear programming based branch-and-bound procedure.

Multiple-depot integrated vehicle and crew scheduling problem

e We propose a novel mixed-integer linear programming formulation for the multiple-
depot integrated vehicle and crew scheduling problem (MDVCSP).

e We develop an exact branch-and-price procedure for the proposed formulation consist-
ing of an efficient variable pricing procedure, several problem-tailored branching strate-
gies, and a simple primal heuristics.

e We make computational experiments to evaluate our method, and to compare it with

other solution approaches from the literature.



Osszefoglal6

A tézisben harom, széles gyakorlati alkalmazassal rendelkez6 kombinatorikus optimalizalasi
feladattal foglalkozunk.

Er6forrds-korldtos legrovidebb 1it feladat

Az erbforras-korlatos legrovidebb tt feladatra (RCSPP) tobb-kritériumt approximaciés algo-
ritmusokat vizsgalunk.

e Megmutatjuk, hogy nem létezik polinomialis idejii tobb-kritériumt approximéaciés séma
tobb k-korlatos optimalizalasi feladatra (koztiik az RCSPP-re) sem, ha a stlyfiiggvények
szama nem konstans (feltéve, hogy P # NP).

e Megmutatjuk, hogy ha a sulyfiiggvények szdma konstans (azaz nem része az input-
nak), akkor létezik teljesen polinomialis idejti (1;1+¢, ..., 1+ €)-approximdaciés séma az
RCSPP-re.

Linedris programozds alapt korlatozas-és-szétvélasztds eljarasokat készitiink az RCSPP-re.

e Hatékony primal heurisztikat és valtozo6 rogzitési eljarast készitiink.

¢ A megengedett megoldédsok politépjara a szakirodalomban ismert vagosikok két oszta-
lyét éltalanositjuk. Megmutatjuk, hogy a masodik osztalybeli (mind az eredeti, mind az
altalanositott) egyenlStlenségek szeparalasa NP-nehéz. Az els6 osztélybeli egyenl6tlen-
ségekre egzakt, a masodik osztdlybeliekre heurisztikus szepardacios eljarast adunk.

o Atfogé szamitgépes kisérleteket végziink, melyben az emlitett komponenseket kiérté-

keljiik, és médszeriinket kiilonbozo state-of-the-art eljardsokkal 6sszehasonlitjuk.
Pozicio alapii egy-gépes iitemezési feladat

e Megmutatjuk, hogy a 1|2-chains,p; = 1| Lwj,, probléma, és ezért a 1|prec,p; =
1| Y wjg, probléma erdsen NP-nehéz.

e Ervényes egyenl6tlenségek egy osztalyat adjuk a 1|chains, pi = 1] Y. Wwj; probléma
megengedett megoldédsainak politopjara. Megmutatjuk, hogy ezen egyenl6tlenségek egy
rész kett6-lancok esetében a megfelel6 politdp lapjait definidljak.
tudja egy linedris programozas alapt korlatozas-és-szétvélasztas eljaras hatékonysagat.

Tobb-depds integralt jarmii és vezetd titemezési feladat

e Egy 1j vegyes programozasi felirast adunk a tobb-dep6s integralt jarmii és vezetd {ite-
mezési feladatra (MDVCSP).

o Egy egzakt szétvalasztds-és-drazds eljarast készitiink a feladat megolddsara, mely tar-
talmaz egy hatékony oszlopgeneralas eljarast, tobb probléma-specifikus szétvalasztasi
stratégiat, és egy egyszer{i primal heurisztikat.

e Szamitégépes kisérleteinkben kiértékeljiik sajat modszeriinket, melyet utdna egy, a szak-
irodalomban fellelhet6 megkozelitéssel hasonlitunk ossze.
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