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When you have eliminated the impossible,
whatever remains, however improbable, must be the truth.

Sir Arthur Conan Doyle (1859-1930)
Sherlock Holmes to Dr. Watson
in The Sign of Fouy68].

But we all know the world is nonlineatr.

Harold Hotelling, (1910-1975)
to George Dantzig, 1947 [59].

Jede Ldsung eines Problems ist ein neues Problem.

Johann Wolfgang von Goethe (1749-1832)
to chancellor von Mitiller, 1821 [95].

LEvery solution of a problem is a new problem. (non-authorized translation)
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Introduction

n recent years interest in the integration of techniques from Operations Research (OR) and

Constraint Programming (CP) has been growing enormously. Researchers in both fields
realize that developments made in the other field can be used beneficially in their own area
of work. A prominent example in CP is the work of Régin [172] who showed that matching
algorithms can efficiently and effectively filter domains in the AlIDiff constraint. OR on the
other hand has recognized CP’s contributions to systematic tree search and to domain filtering.

Combined CP and OR techniques were shown to be successful in various fields. Scheduling
problems, e.g., can be solved more efficiently when combining linear programming from
OR and domain filtering from CP (see e.g. Baptiste et al. [18]). Other academic or real-
life applications include vehicle routing and dispatching (e.g. in Caseau and Laburthe [49],
Rousseau et al. [179]), staff rostering (e.g. Rousseau et al. [180], Fahle et al. [73]), or air
traffic flow management (Barnier and Brisset [22]), respectively.

1.1 Integrating Concepts from CP and OR

I n this thesis we aim to combine OR and CP concepts for solving NP-hard optimization
problems. When speaking of OR approaches, we refer mainly to integer linear program-
ming (ILP). The success story of (integer) linear programming was started after World War 1|
by the pioneering work of Dantzig (primal simplex, 1947). Many landmark contributions fol-
lowed his work. We refer to Dantzig [58] for an overview of the development up-to 1963, and
to Maros and Mitra [139] for the more recent developments, including interior point meth-
ods (Karmarkar [126]). An overview of integer programming is provided by the books by
Nemhauser and Wolsey [156] and Wolsey [211]. We also refer to Bixby [35] for the exciting
computational progress of ILP during the last decade.

The work of Montanari [153] and Waltz [207] is usually considered as the root of con-
straint programming. Montanari studied properties of constraint networks and provided a
formal treatment of path consistency. Waltz used constraint programming ideas for the scene
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labeling problem, i.e. the visual interpretation of line drawings. Later, Mackworth [137] stud-
ied algorithmic aspects of node-, arc-, and path-consistency, respectively. He proposed algo-
rithms AC-1, AC-2 and AC-3 to achieve arc-consistency, and some algorithm for node- and
path-consistency. The book by Tsang [201] gives an introduction to the foundations. Some
interesting and successful new techniques introduced recently include advanced consistency
algorithms like AC-5 (Van Hentenryck et al. [202]) or AC-6 (Bessiere [31]), and discrepancy-
based tree traversal techniques like LDS (Harvey and Ginsberg [105]) or DDS (Walsh [206]).

1.1.1 Basic Concepts of Integer Linear Programming and Constraint
Programming

ILP techniques require to model a probléhby linear inequalities bringing down the prob-
lem’s structure to a description suitable to efficient numerical linear algebra methods.

P: minimize Y, X
subjectto Y i, ajjxj > b, i=1,...,m (1.1)
XJGN, j:l,...,n

Choosing the right model can make the difference between solving or not solving the prob-
lem (see Williams [209]). We will touch on that topic in Section 2.2.2.2 when discussing
column generation, and in Chapters 7 and 8 when developing a tight formulation for the auto-
matic recording problem.

Efficiency of ILP approaches to (1.1) depends on the bounds found for the problem. Ac-
tually, improving bounds often corresponds to solving the problem more efficiently. Adding
suitable cuts to (1.1) e.g. may improve the lower bound, using primal heuristics may improve
the upper bound of a minimization problem. Given these bounds an ILP can be solved by an
intelligent enumeration of the search space (e.g. by branch-and-bound).

Besides using LP-relaxations, Lagrangian relaxation is quite popular in ILP, since it is sim-
ple and yet provides lower bounds that are at least as tight as LP bounds. Column generation,
to mention another technigue used in this thesis, is used to solve huge models for which tight
bounds are known, but which cannot be solved explicitly.

Constraint programming models a probléras a relation of some (arbitrary) constraints
Ci1,...,Cn over variablexqy, . .., X, with corresponding domair3(xy), ..., D(xn). Using
a notation similar to (1.1) we can denote a constraint program as:

P: find Xq,...,Xn
subjectto Cij(Xy,...,Xp) =trueg i=1,...,m (1.2)
Xj € D(X;), j=1,...,n

A solution of P is a consistent selection of values for the variables, such that all domains
and all constraints are respected. In order to solve a constraint program, values which are not
consistent with the current domain and constraint structure are removed. Whenever a domain
is not uniqué after eliminating inconsistent values, we branch on that domain within a tree
search.

1if we use set variables, we branch whenever the domain contains values which have not been fixed or excluded
yet. We will later use the notion ofr@quired setand apossible seto define this in detail.
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cP ILP

Idea: Branch-and-Prune Idea: Branch-and-Bound

Branch: Decompose problem. Use Branch:Decompose problem. Use infor-
heuristics based on feasibility information mation from relaxations

Prune: Examine constraints to eliminate Bound: Use (linear) relaxation of the
infeasible configurations and to reduce problem (enhanced by additional cuts),

possible variable values eventually use primal heuristics
Main focus: constraints and feasibility Main focus: objective function and opti-
mality

Table 1.1: A comparison of CP and ILP adapted from Trick [200].

Therefore CP is interested in finding efficient algorithms to detect and remove inconsistent
assignments for different constraint classes. In doing so, CP treats problems combinatorially,
thus preserving much of the problem’s original structure. Not surprisingly, efficient com-
binatorial algorithms were adapted for this particular use. We mentioned already matching
techniques, and we will present domain filtering via a shortest path algorithm in Sec. 4.2.1.
Mehlhorn [149] motivates further incorporation of graph algorithms into CP from an algorith-
mic perspective.

By construction, ILP methods view a problem globally, taking into account all variables
and usually more than one or even most constraints at a time. By calculating upper and lower
bounds on the costs, they show a good ability to identify promising parts of the search space.
However, they often suffer from minor local conflicts, which might prevent a feasible solution
from being found. On the other hand, CP methods can efficiently handle feasibility problems
by resolving local conflicts using algorithms based on arc-consistency and advanced search
techniques. Respectively, CP methods lack the ability to view the variables and constraints of
a problem globally. Therefore, they often have problems when stuck in local optima.

Moreover, ILP methods are good for optimizing. Using the bounds they are guided to the
promising parts of the search space. CP is good for finding feasible solutions. By removing
inconsistent values from the variables’ domain, they quickly find feasible regions of the search
space.

Our discussion is summarized in Table 1.1 adapted from Trick [200]: Branching is a com-
mon idea used in both, CP and ILP. Whereas ILP methods use numerical information (bounds
and estimations) to decide on the next branching step, CP applies heuristics based on feasi-
bility information. ILP does not investigate parts of the search tree which cannot improve the
incumbent solution and is thus focused on optimality. CP on the other hand discards inconsis-
tent regions and enforces feasibility. A more detailed discussion of the concepts, similarities
and differences of CP and OR is given by Heipcke [107].

Having seen the advantages and drawbacks of OR and CP concepts, we aim at combin-
ing ideas from both fields in order to improve on existing algorithms. In this context, two
guestions automatically occur, and we will answer them in the next two sections:

« Strategically:What are the benefits of an integration?

 Tactically: What does an integration look like?
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1.1.2 Strategic Considerations
There are several motivations for combining CP and OR methods. The first to mention are:
* Increase efficiengyand thus increase performance of a solution approach.

* Increase robustnesand thus open the approach for a wider range of problem charac-
teristics.

Both topics are driven by the idea that we may compensate for the weakness of the one
method by the merits of the other. We may combine relaxations for finding bounds, and CP
consistency techniques for detecting local conflicts (classical ILP preprocessing follows this
path, see Andersen and Andersen [4], without using the full power of symbolic constraints).
We may use LPs to handle linear constraints of a CP model rather than solving these con-
straints over continuous domains (see Brucker and Knust [41] for an example in scheduling).
Or we may use CP for combinatorial structures which cannot be described well in ILP models
or are known to be numerically instable (Padberg [162] gives examples for numerical insta-
bilities when using cuts in ILPS).

Another motivation is important in many real-life applications where rules and regulations
of a given problem are subject to changes. In crew rostering, e.g., companies have to adapt
their planning tools to frequent changes in legislation and contractual agreements, whereas
the basic planning scenario is not touched. A hybrid CP/OR approach can

* Increase flexibilityand thus reduce maintenance for a software solution.

Since CP supports various (non-linear) constraints and encapsulates them, it is often easier
to change CP constraints than to re-model an ILP. This may imply loosing part of the efficiency
compared to a 'hard-wired’ solution. But we learned from industrial partners that companies
tend to partly sacrifice efficiency for a gain in flexibility.

There are other reasons for combining CP and OR, but we do not consider them here (mod-
eling and software engineering aspects, etc.). Throughout this thesis our major aim is to
increase efficiency and robustness by combining CP and OR methods. Flexibility issues, in
addition, are considered later on in the chapters on crew rostering.

1.1.3 Tactical Considerations

In order to improve on CP’s performance for optimization problems, we can filter domains
according to optimization considerations. l.e., values of a domain are removed if they are
inconsistent with the current domain and constraint structure (classical CP), or if their use will
lead to an objective value which does not improve the incumbent value. This idea is known
ascost based domain filteringlt was introduced by Focacci et al. [81] and later extended
to incorporate bounds as well in Fahle and Sellmann [77]. In this thesis the shortest path
constraint, the knapsack constraint, and the filters for maximum clique follow this idea. Other
approaches embed OR methods in a CP framework, thus using them as specialized constraints
(Beringer and De Backer [28], Bockmayr and Kasper [36], Rodosek et al. [176] did this for a
linear solver).

Column generation can be improved by using CP within the subproblem. Especially, in the
presence of complex side-constraints, leading to a very sparse solution space, CP is a good
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choice to find these few feasible solutions. We will discGgsbased Column Generatiom

detail for airline crew rostering problems. Cut generation is the dual counterpart of column
generation. Focacci et al. [82] report on generating cutting planes via CP for an ILP to solve
an asymmetric traveling salesman problem. In their approach cuts could be found faster using
domain filtering on the corresponding separation problem.

Often a problem is composed by several different constraint claGsebased Lagrangian
relaxationallows for relaxing parts of these classes such that only one class remains for which
an efficient (cost based) domain filtering algorithm is available. The technique is suitable for
CP and ILP. The latter benefits from having more variables assigned a correct value which
e.g. leaves less room for wrong branching decisions. We developed CP based Lagrangian
relaxation and applied it to the automatic recording problem.

An integration on a macroscopic level is very often a simple, yet good approach to improve
convergence of either CP or OR. Whenever an OR method requires a starting solution, CP
can be used to deliver a feasible one. Whenever CP requires the improvement of a solution,
OR methods can be used to improve the current solution (e.g. by local search). In Chapter 5
we will discuss how to improve a column generation approach to the airline crew rostering
problem by these two principles.

Many more combinations are possible, especially if we do not insist on exact methods.
E.g., combining metaheuristics and CP is a very promising area. The idea is to control the
search by e.g. Tabu Search and to explore a given neighborhood systematically via CP. If the
neighborhood contains only few feasible solutions, consistency checks typically find these
much more efficiently than less intelligent mechanisms. We refer to Pesant and Gendreau
[166, 167], Caseau and Laburthe [49], Shaw [190], Shaw et al. [191], Prestwich [171] for an
insight into this topic, and to Hooker [112] and Milano [151] for a general overview.

1.2 Contribution of the Thesis

e develop integrated CP and OR approaches and apply them to four optimization prob-

lems. Two of them deal with complex staff rostering problems, one considers a multi-
media application and the last one deals with the maximum clique problem. We study theoret-
ical and numerical aspects of these. We will briefly describe the problems and the approaches
in the next pages. Most of the work has been developed and published in co-operation with
other researchers (see p. 235 in the appendix). Unless otherwise noted, all authors contributed
equally to ideas, further development, implementation and tests in the published work.

1.2.1 Airline Crew Rostering, Shortest Path Constraint and CP based
Column Generation
Within the EU ESPRIT ProjectARROT? we dealt with theAirline Crew Rostering Prob-

lem Airline crew rostering problems are large-scale optimization problems which can be
adequately solved by column generation. The subproblem is typically a so-called constrained

2See [165]. Industrial partners in the project were: Carmen System (Sweden), llog SA (France), Olympic
Airways (Greece) and Lufthansa Systems (Germany). Academic partner was the University of Athens.
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shortest path problem and is solved by dynamic programming. However, complex airline reg-
ulations arising frequently in European airlines cannot be expressed entirely in this framework
and limit the use of pure column generation. We formulate the subproblem as a constraint sat-
isfaction problem, thus gaining high expressiveness. Each airline regulation is encoded by one
or several constraints. An additional constraint which encapsulates a shortest path algorithm
for generating columns with negative reduced costs is introduced. This constraint reduces the
search space of the subproblem significantly. Resulting domain reductions are propagated to
the other constraints which additionally reduces the search space. Numerical results based on
data of a large European airline are presented and demonstrate the potential of our approach.
Chapter 4 will describe this work in detail. The chapter follows our publication

[73] T. Fahle, U. Junker, S. E. Karisch, N. Kohl, M. Sellmann, B. Vaaben. Constraint
Programming Based Column Generation for Crew Assignméaurnal of Heuristics
2002.

The basic idea of that work is to use CP for modeling complex airline crew planning rules
and to apply column generation for the optimization. This idea was developed within the
PARROT project by Ulrich Junker (llog SA) and Niklas Kohl (Carmen Systems). The idea
was further studied by Bo Vaaben and Stefan Karisch (both Carmen Systems) for the CP part,
and by the author of this thesis for the OR part. Later, the approach was combined with
additional modules developed simultaneously in Paderborn. The concept itself was presented
at theCP’99 conferencas

[125] U. Junker, S. E. Karisch, N. Kohl, B. Vaaben, T. Fahle, M. Sellmann. A Framework
for Constraint Programming Based Column Generat{oR’99.

An introduction to the shortest path constraint developed [125] is given in Sec. 4.2.1.

Within the RRROT project, a different approach to the Airline Crew Assignment problem
was developed by the University of Athens [194]. It performs a CP based heuristic tree search.
In Chapter 5 we present their approach and show how the CP based column generation and
the heuristic tree search approach can be coupled to overcome their inherent weaknesses.
Numerical results show the superiority of the hybrid algorithm in comparison to a CP based
tree search or column generation alone. Concepts for the hybrid approach were developed by
all four authors, the implementation needed for coupling the existing main methods by the
first and the second author of

[189] M. Sellmann, K. Zervoudakis, P. Stamatopoulos, T. Fahle. Crew Assignment via
Constraint Programming: Integrating Column Generation and Heuristic Tree Séarch.
nals of Operations Research002.

1.2.2 Automatic Recording Problem, Knapsack Constraint and CP
based Lagrangian Relaxation

Cost based domain filtering algorithms are only suitable for the problems for which they were
designed. Models for new combinatorial optimization problems can frequently be composed
by a combination of simpler structured problems. Domain filtering techniques for the sub-
structure can be applied in such a case. In so doing, we partly ignore the interference of the
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substructures and therefore a stronger coupling of domain filtering would be desirable. We
show how cost based domain filtering for linear optimization problems can be coupled via
Lagrangian relaxation in Sec. 2.3.3. This method is applied to a multimedia problem incorpo-
rating a knapsack and a maximum weighted stable set problem.

The corresponding domain filtering algorithms for the knapsack constraint are developed
in Chapter 3. They are used as domain filtering routines for the Constraint Knapsack Problem
with ®(nlogn) preprocessing time an@(n) time per call. This sums up to an amortized
time ®(n) for Q)(logn) calls when used within a tree search. These runtimes improve on
other proposals in literature. Chapter 3 is essentially published as:

[77] T. Fahle and M. Sellmann. Cost based filtering for the constrained knapsack problem.
Annals of Operations Researc2002.

A linear time algorithm for the second substructure of the multimedia problem was devel-
oped by M. Sellmann. It was published together with results of the multimedia application
as

[186] M. Sellmann and T. Fahle. Coupling variable fixing algorithms for the automatic
recording problemESA'01

The presentation in Chapter 7, however, gives more details on the coupling and a deeper
experimental analysis. The corresponding publication is

[187] M. Sellmann and T. Fahle. Constraint programming based Lagrangian relaxation
for the automatic recording problerAnnals of Operations Researck003.

Our discussion of the automatic recording problem is finalized by Chapter 8, where we
present alternative approaches to the problem. These very recent results show that dynamic
programming and branch-and-cut, respectively, are substantially faster than CP based La-
grangian coupling approaches. We discuss this result and its implications. Furthermore, we
show how to extend our mathematical model of the automatic recording problem to more
realistic scenarios.

1.2.3 Home Health Care and Domain Filtering for Sequences

Home health care, i.e. visiting and nursing patients in their homes, is a growing sector in
the medical service business. From a staff rostering point of view, the problem is to find a
feasible working plan for all nurses that has to respect a variety of hard and soft constraints,
and preferences. Additionally, home health care problems contain a routing component: A
nurse must be able to visit his/her patients using a car or public transport. It is desired to
design rosters that consider both, the staff rostering and the vehicle routing components while
minimizing transportation costs and maximizing satisfaction of patients and nurses.

In Chapter 6 we present the Home Health Care Problem and a solution approach developed
in the BMBF project RRPAF®. In principle, optimization techniques used in airline crew

3see [164]. Partners in the project are: For the computer based solution approach: Unilog Integrata (Bremen),
SHokWare (Bremen) and the University of Paderborn. Ergonomics are studied by the University of Karl-
sruhe. Three home health care companies located in Bremen act as end-user: Arbeiter Samariter Bund,
Bremer Pflegedienst and Ambulante Kranken- und Seniorenbetreuung Bremen.
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rostering can be adapted to the scenario considered here. Real-world constraints, however,
limit the successful application of column generation in practice. Whereas airline companies
are willing to spend 20 hours of computation time (or more) to find a best possible solution,
home health care companies prefer good solutions within, say, 10-15 minutes. Therefore, a
change in the solution paradigm was necessatry.

We develop a generic and flexible mathematical model for home health care problems.
Based on this model an algorithm using CP and LP was built to solve the underlying sequenc-
ing — a constraint traveling salesman problem with time windows. A combination of CP
and Tabu Search is used to efficiently explore the search space of an instance. The overall
concept is able to adapt to various changes in the constraint structure, thus providing the flexi-
bility needed in a generic tool for real-world settings. The model is more generic than models
proposed in literature. Furthermore, much larger problem instances can be tackled by this
approach than by alternative approaches.

The work presented in Chapter 6 was developed by Stefan Bertels and the author of this
thesis. Stefan worked as a student programmer and recently finished his master thesis on this
topic [29]. The chapter is part of a joint paper submitted to a special issue volume on “Staff
Scheduling and Rostering”:

[30] S. Bertels, T. Fahle. A Hybrid Setup for a Hybrid Scenario: Combining Heuristics
for the Home Health Care Problem. submitted toAmmals of Operations Reseatch

1.2.4 Maximum Clique and Comparing OR Bounds to CP Domain
Filtering

The last two chapters are dedicated to the maximum clique problem. We develop cost based
filtering techniques for the so-callezhndidate sefi.e. a set of nodes which can possibly
extend the clique in the current choice point) and investigate it theoretically and numerically.

In Chapter 9 we propose a model in which upper bounds used in OR can be compared to
cost based domain filtering techniques from CP. In particular, we can prove that our domain
filtering is as least as tight as 7 out of 8 combinatorial bounds, and we discuss the connection
between domain filtering and LP bounds. Furthermore, we present a taxonomy of 10 upper
bounds used in OR — to our knowledge, such a taxonomy has not been published before.

In a numerical study in Chapter 10 we use two branch-and-bound algorithms from liter-
ature. We enhance them by domain filtering and some lower and upper bounds techniques.
Numerical results demonstrate that the combination of the new cost based filtering and upper
and lower bounds outperforms the original approach as well as approaches that only apply
either of these techniques. Furthermore, the enhanced algorithm is competitive when com-
pared to other recent algorithms for maximum clique. An earlier version of our results was
presented at ESA02.

[71] T. Fahle. Simple and Fast: Improving a Branch-and-Bound Algorithm for Maximum
Clique.ESA'02

The theoretical classification of LP bounds, primal heuristics, and the second branch-and-
bound algorithm was later added to the work which then was submitted as

[72] T. Fahle. Domain Filtering for Maximum Clique. submitted to #enals of Opera-
tions Research
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Basic Concepts

hroughout this thesis, our scenario is the following: We are given a finite number of

constraints and we aim at finding a feasible solution to these constraints. If in addition,
a linear objective function is provided, we aim at finding a best possible feasible solution.
We are interested in NP-hard problems which can be modeled by integer linear or constraint
programs.

This chapter briefly recalls the basic techniques from CP and OR used in later chapters.
We have to refer to relevant literature for a more detailed overview. We start with presenting
concepts of constraint programming and optimization. We define cost based filtering and CP
based optimization technique thereafter and finally, we comment on the experimental method-
ology used in later chapters.

2.1 Constraint Programming

he building blocks of a constraint programming approach camsistency techniques
which tighten the problenmheuristicswhich guide the search and soitnee search con-
trol, that defines the way in which a systematic search is performed. We describe consistency
and tree search ideas in the following pages. More details are given e.g. in the books by Tsang
[201] or by Marriot and Stuckey [140]. Furthermore, we refer to the overview by Smith [192],
Bartak [23], [24], Kumar [132], Apt [8]. Our presentation here follows Bartak [23], [24] and
Mackworth [137].

Definition 1 LetT = {true, false}. A constraint progranconsists of a tuple of variables
X = (X1,...,Xn), a setD(x;) denoting the possible set of values (#h@mair) of each
variablex; € X, D = (D(Xy),...,D(Xn)). Furthermore, we are given constrainfs =
{C1,...,Cm}, Cj: (D(X1) X ---x D(xn)) — T,i=1,...,m. Theconstraint satisfaction
problem (CSP)C, D, X') asks for a vectofvy,...,vn) € (D(X1) x --- x D(Xn)) such that

Vi=1,...,m GCj:(v1,...,vn) = true.
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Note that the definition above is not limited to special constraint classes (linear, convex,
etc.) as often the case in OR. Values in domains, in addition, do not need to be consecutive
numbers. Infinite domains can be handled, though throughout this thesis domains will be
finite.

Variables can represent integer or float values as well as set or structured data types. CSPs
are usually solved by applying domain reduction techniques. Therefore, each variable has a
current domaindom(x) that is initialized byD(x). If x is an integer or float variable, we
denote the smallest element of dom by min(x) and the largest element by may. We
also call them théower andupper bound$or x. The value of a set variable is a set of integers
selected from an initially given domain. The current domain of a set variable is defined by a
lower and an upper bound, which are also called required sgY jeand possible set p0¥).

The value of the set variable has to be a superset dfYreand a subset of p0¥). Set
variables replace an array of boolean variables and lead to more compact constraint models.
We will often usex to denote some feasible value from dothor pogx), respectively.

We often neglect those variables from a constraint’s definition that are not affected by the
constraint. E.g. instead of writing

C:D(xy) x+--xD(Xn) = T, C(Xy,...,Xn) = Xj < X; (2.1)

we write
C:D(xj) x D(xj) = T, C(Xi,Xj) = Xj < X; (2.2)

In the remaining of the thesis we will speak of@amary constraintif the constraint involves
only one variable, or ®inary constraint if it involves two variables after removing unnec-
essary variables. A unary constraint for variabie denoted byC(!), and a binary constraint
involving x;, X;, i < j, is denoted byC (")), This labeling is unique since any two constraints
C':D(x;) x D(xj) = T, C" : D(x;) x D(xj) — T operating on the same variables, can be
replaced by a single constraidt: D(x;) x D(xj) — T, C(xj, Xj) — C'(xi, Xj) A C" (X, X;).

CSPs can model various NP-hard problems and thus are NP-hard themselves. They can be
solved via agenerate-and-tesdpproach, i.e. we enumerate all vectors. We generate a first
vector (v1,...,vn) € (D(x1) x --- x D(xpn)) and if all constraints are satisfied, we stop.
Otherwise we generate the next vector. We can do bettetdst-@and-generatapproach. l.e.
after each assignment of a value to a variable we check whether this assignment still can be
extended to a feasible solution. If not, we perfortmaektracking which means that we undo
the last decision and continue. According to Bartak [23] there are three major obstacles for
pure backtracking (see also Mackworth [137]):

« thrashing, i.e. repeated failure due to the same reason,
» redundant work, i.e. conflicting values of variables are not remembered, and
« late detection of the conflict, i.e. a conflict is not detected before it really occurs.

Consistency techniques provide a means for coping with them all.
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2.1.1 Consistency

A CSP (C,D, X) only consisting of unary and binary constraints is often represented by
a constraint networkMontanari [153]). A constraint network is a labeled, directed graph

N = (V,E). The variables int’ are represented by the nodesMneach with an associated

set representing the variable’s domain. Every unary constraint is represented by a self-loop.
A binary constrain€()) | i < j, is represented by a labeled arc, directed from riddenode

j and a labeled, directed arc fronto i. For convenience we assume that for each constraint
Ct): D(x;) x D(xj) — T, we have defined an artificial constra@it') : D(x;) x D(x;) —

T, COV(xj, %) — C(x;, ;). (The latter is needed for an easy notation of consistency
algorithms). Using hyper-arc notation, constraints of higher arity can be treated accordingly.

Definition 2 (node/ arc consistency, Mackworth, 1977) Let (C,D, X') denote a CSP, and
N = (V, E) be the corresponding constraint network.

() Anodei € N (i.e. variablex; € X) is callednode consistent for the unary constraint
C): D(x;) — Titholds: Vv € D(x;) : C(v) = true.

(i) Anarc (i, ]) € Eis calledarc consisteni
a) the corresponding nodesndj are node consistent and
b) for the corresponding binary constraiGt')) : D(x;) x D(x;) — T it holds:
Vv e D(x) Ju e D(xj): CHW (v, u) = true.
(iif) A network is said to be node/arc consistent if every node/arc is node/arc consistent.

It is straightforward to extend the notion of arc consistency to constraints of higher arity
which is often referred to dsyper arc consistencyOur definition follows Baptiste et al. [18]:

Definition 3 ((hyper) arc consistency for non-binary constraints) Let (C,D, X') denote a
CSP. LetC € C be a constraintC : D(Xy) x --- x D(xp) — T.

(i) Cis called(hyper) arc consisteriit

a) all variablesx € X are node consistent and
b) for the constrainC it holds:

Vi=1,...,n YweD(x) Vi=1...,n j#i Ju;€D(xj):
C(p1, .-+ Mi_1,V, fis1,s .- -, Mn) = true.

(i) A CSPis saidto be (hyper) arc consistent if every variablte X’ is node consistent and
every constrain€ € C is (hyper) arc consistent.

Other degrees of consistency can be defined via paths in the constraint network (path con-
sistency, see Mackworth [137]) or by enforcing arc consistency for any subketaniables
(k-consistency). Bartak [24] gives an overview of these and other notions. For the remaining
part of this chapter we will mainly work with (binary) arc consistency, and we define a simple
extension, which allows an easy handling of large domains:
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Definition 4 (bound consistency) Let(C, D, X') denote a CSP, andl = (V, E) be the cor-
responding constraint network. Furthermore, we require an ordering of values for each do-
mainD(x;), i =1,...,n. We denote the smallest value of a domaimtip(D(x;)), and the
largest value bymax(D(x;)).

() Anodei € N is callednode bound consisteiifor the unary constrain€ (V) : D(xj) —
T it holds:

Cc(min(D(x;))) = true and CW(max(D(x;))) = true.

(i) Anarc (i, ]) € Eis calledarc bound consistewnt bound consisterif

a) the corresponding nodesnd|j are node bound consistent and
b) for the corresponding binary constrait'}) : D(x;) x D(x;) — T it holds:

Yv € {min(D(x;)), max(D(x;))} u € D(x;) : CM (v, p) = true.

(i) A network is said to be node (arc) bound consistent if every node (arc) is node (arc)
bound consistent.

Bound consistency thus requires consistency of start and end of an interval rather than of
any value in between. As done for arc consistency, bound consistency can be defined for
non-binary constraints in a canonical way.

2.1.1.1 Consistency Algorithms

Node consistency can be achieved by a simple one-pass algorithm. For all variables
1,...,n we calculateD(x;)’ = {v € D(x;) | C)(v) = true} and replace the original
domain by this setD(x;) + D(x;)’. Letd = max{|D(xj)| | i = 1,...,n} be the size of
the largest domain. Then node consistency can be establist@by|) constraint checks.

We assume we have a node consistent network. In order to achieve arc consistency on this
network, we have to ensure arc consistency for every avie first give a procedure that
makes an ar¢i, j) consistent (procedure Revigg] in Alg. 1). As long as it finds a value
in D(x;) that does not have a counterpartiix;), such that the corresponding constraint is
fulfilled, that value is removed. Afterwards, Defii2 holds for arc(i, j) (but not necessarily
for the reverse argj, i)). Each call to Revise(-) produceO(d?) constraint checks.

An arc (i, j) may not remain consistent as subsequent calls to Revise (for soriglaic
may remove a valug € D(x;) that was the onlysupportfor somev € D(x;). Thus,
removingyu requires a further check for af j).

Mackworth [137] proposed three different algorithms for establishing arc consistency, called
AC-1, AC-2 and AC-3. All three start with a node consistent netwbdlrk= (V,E). In
each round, AC-1 applies Revisg] for all (i,j) € E. Whenever a domain changes (i.e.
Revise, j) returns true), Alg. 1 is called again for all arcs. We stop if we are in a steady state,
i.e. no arc can be revised anymore. AC-1 thus requix@s |V | |E|) constraint checks.

lwe present the consistency algorithms for binary arc consistency as done in the original papers. It is straight-
forward, to extend them to constraints of higher arity.
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Algorithm 1 Revise an ar¢i, j)
boolRevise (i,j)
1: delete < false
: for all v € D(x;) do
if (B € D(xj) such thaC(M)) (v, u) = true) then
D(xi) <= D(xj) \ {v}
delete «+ true
return delete

@ a kW

Checking all arcs in each iteration is rarely necessary, especially, if only few domains have
changed. AC-2 and AC-3 reduce the number of checks by testing only those arcs for which
variables have been involved in a domain change in the previous round. AC-2 uses some
special ordering here, whereas AC-3 works with queues. AC-2 is generalized by AC-3 and
we present the latter in Alg. 2.

Algorithm 2 Arc consistency for a network of constraints: AC-3 (Mackworth [137])
AC-3

1: I ensure thalN = (V, E) is node consistent

2 Q« {(i.j) | (i.j) € E}

3: while (Q # @) do
select(i, j) € Q
Q « Q\{(i,)}
if (Revise, j)) then

I D(x;) was changed

Q+ Qu{(ki)|k=1,...,n and (ki) € E}

© N gk

AC-3 starts with filling the queu® with all arcs inE (line 2). Then, each member of
the queue is revised and deleted fr@m If a domainD(x;) changes, all arc§, i) might be
affected by that change and are re-considered (line 8).isfempty, the algorithm terminates.
In line 4 of Alg. 2 various strategies are possible, e.g. select constraints which can be checked
quickly, select those which shrink the domain most, etc. The number of constraint checks for
AC-3 is limited byO(d?|E|) (an analysis is given by Mackworth and Freuder [138]).

AC-3 still performs many unnecessary constraint checks, since often several values of
D(xj) may support a certain value D(x;). The first optimal algorithm for arc consistency,
AC-4, was presented by Mohr and Henderson [152] and req@i(e$|E|) constraint evalu-
ations. By maintaining a list cfupport value#\C-4 only revises arcs, if for some variable a
value looses all its supports. As a drawback, AC-4 requires additional memory for the book-
keeping, and requires more complex initialization. Later developments like AC-6 (Bessiére
[31]) skip the idea of a complete support list. They only maintain one support value per do-
main. If that one is removed, a new support is searched. Thus, the initial effort of AC-4 is
spread over the entire runtime and supporting values are only searched when needed.

Removing inconsistent values from a domain is often referred toasain filtering, do-
main reductionor (from an OR perspectivéghtening and variable fixing/When establishing
(arc) consistency constraints filter a domain, and thereby trigger other constraints that subse-
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quently start filtering domains. The activity of transmitting these implications and carrying
out their effects is callefconstraint) propagation Therefore, domain filtering methods are
often referred to apropagation algorithms

2.1.2 Tree Search

Arc consistency alone cannot guarantee finding a unique solution to an NP-hard problem.
Therefore, the CP solution approach is typically embedded in a tree search. We start with the
original problem and establish consistency there. If afterwards all domains contain exactly
one value, we found a feasible solution and stop. If some domain is empty after establishing
consistency, the current (sub)problem does not have a solution and we fail. Otherwise, we
partition the current problerfC, D, X') into k smaller subproblems

(cuc D, x),...,cuch D x) (2.3)

such that no two subproblems overlap. More formallySIgiC, D, X)) describe the solution
space of C, D, X'). Then we require

k
Js(cuc®,p,x)) =s((¢,D,x)) and (2.4)
i=0

s(cucV, D, x)) Nns((cuch,D,X) 40 — i=]j (2.5)

Using CP terminology such a subproblem is callethaice point. Within a tree search alll
choice points are recursively treated as described above. A tree search in CP (as well as in
OR) is defined by three parameters:

(i) Node ordering:Which subproblem do we explore next?
(i) Variable ordering: On which variable (domain) do we branch next?
(i) Value ordering: In which order do we assign the possible values?

We mentioned in the first chapter that tree search in CP is driven by heuristics. These
heuristics are applied fdii) and(iii) and try to find those assignments that lead to a feasible
solution. For value ordering a typical strategy is to assign values that are more likely to be
part of a feasible solution before assigning less promising values. If an objective is available,
values improving the objective are often considered first.

By assigning more and more values to variables, and thus by diving deeper into the tree,
more information of the problem’s structure is discovered and more variables are fixed by
domain filtering. Therefore a common strategy for variable ordering is to choose the domain
with the smallest size first. In doing so, the upper part of the search tree will be small and
intuitively, less wrong decisions have to be revised in the upper part of the tree.

2The corresponding term used in OR ibranch-and-bound nod&Ve will use both terms synonymously.
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2.1.2.1 Node Ordering

A variety of search methods for traversing the problem tree exists in literature. The oldest,
most popular and, by far, most widely used search meth@kjsth First Search (DFS)it
explores the ’left’ subproblefnof any problem first, thus performing a deep dive into the
search tree. DFS is memory efficient as it stddg¢$) open problems at most in a search tree

of deptht. The main drawback of DFS is that wrong decisions situated high in the search tree
are revised late. If e.g. the first branching decision was wrong and we prddueaches per
node,0(d'!) steps are required until the initial decision is revised.

The notion ofdiscrepancyaccounts for this phenomena. At a given node, a heuristic func-
tion decides which branch is most likely to contain a feasible solution (or a solution of good
quality in case of an optimization problem). Always following the heuristic advice defines a
unique path that is said to contain no discrepancies. Following the heuristic advice except for
one case defines paths of one discrepancy. Within a tree search the discrepancy of a path from
the root node to a leaf is defined as the number of right branches taken in that path.

Limited Discrepancy Search (LD®) an iterative search method proposed by Harvey and
Ginsberg [105]. It defines node orderings via discrepancy. Im-theteration, it explores all
paths from the root node of the tree to a leaf that hiawe less discrepancies. Such a tree
traversal is built on the assumption that the heuristic method choosing the next variable and
assigning the next value is good and produces few wrong decisions compared to an optimal
variable selection. Hence, if we increasand traverse the tree using LDS, intuitively, we
should find a good or a best solution early.

Depth-Bounded Discrepancy Search (DO¥8jalsh [206]) refines the idea of LDS. In the
i-th iteration, it explores all paths where discrepancies occur before depéh a path with
many discrepancies high in the tree is explored before a path with very few discrepancies low
in the tree. This is justified by the assumption that heuristics tend to fail more likely at the top
of the tree where less information of the problem structure is known.

2.2 Operations Research Approaches

perations Research has developed several approaches for integer linear programs. We
refer to some standard textbooks for the basics of linear programming and branch &
bound (e.g. Papadimitriou and Stieglitz [163], Chvatal [55], Nemhauser and Wolsey [156],
Wolsey [211]). Here, we only introduce some notation needed in succeeding chapters.
Let A € Q"*™ be the coefficient matrixh € Q™ the right hand side; € Q" be the cost
vector andx the solution vector. An integer linear program is given as

min Y ci- X
st. Ax>b (2.6)
x € IN§

We obtain the linear programming (LP) relaxation of (2.6) by relaxing INj to x; > 0,
i=1,...,n. Whereas (2.6) is NP-hard, the LP relaxation of (2.6) can be solved in polynomial
time e.g. by interior point methods (Karmarkar [126]).

3]t is common practice to regard the branches under a node as ordered according to a heuristic function. Fol-
lowing the advice of a heuristic function means to go “left” down the search tree.
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2.2.1 LP-based Branch-and-Bound

The termbranch-and-boun&as coined by Little et al. in their paper on the traveling salesman
problem [136]. The method itself was already proposed in 1960 by Land and Doig [133]. They
proposed an LP-based general purpose method for solving IPs like (2.6). LP-based branch-
and-bound solves the LP relaxation of (2.6) and branches on non-integral variables. The
optimal LP-values found are used for pruning. An outline of the method is given in A@. 3.

is the set of active subproblems (calledinch-and-bound nodéstogether with their lower
bound,x* denotes the best feasible solution ajglis the corresponding global upper bound.

Algorithm 3 LP-based Branch-and-Bound for a minimizatiorAP
branch-and-bound

1: Q< (P,00),Z1p <~ 00, X* <~ O

2: while (Q # @) do

3 SeleCt(p") €Q;Q <« Q\{(p’)}

4: if (LP onp is feasible)hen

5: ZLp + LP-value;x < LP-solution

6: if (zLp < z)p) then

7 if (x is integral)then

8: X" <= X;Z1p < ZLp

o: Q«+ {(p,Z) € Q|7 < z.p} I Bounding

10: else

11: Let S(p) denote the solution space pf

12: partitionp in subproblemgy, ..., px such thaS(p) = U!‘:1 S(pi)-
13: Q< QuU{(p1.zLp)} U---U{(Pk.zLp)} / Branching
14: return x*

In the branching step quite often a varialgjewith a “most fractional” current valug; ¢
Np is chosen, i.ei = argmin;_,  {|[Xi] +1/2 —X;|}. Two brancheP+"x; < [X;]”
andP+"x; > [X;j|", respectively, are created and storedQn Using depth-first-search in
line 3 is very common in LP-based branch-and-bound. It requires only moderate memory
resources, and can often find a good upper bound deep in the search tree. Furthermore, it
allows to use the dual basis of the previous node for computing the LP bound of the current
node, thus speeding up convergence by incremental calculatBe®t:first-search (BFS$
another common node ordering strategy. It selects a node@rtimat has a best lower bound.
BFS often converges much faster than DFS. As a drawback, Qg2®) active nodes have to
be stored iQ. More details of the basic LP-based branch-and-bound method are given e.g.
in Nemhauser and Wolsey [156, pp. 355-367].

Many techniques were introduced to accelerate the convergence of LP-based branch-and-
bound approaches. We mention three techniques that we refer to later on.

The first one igeduced cost fixingSuppose that the LP relaxation pfis solved and the
optimal value isz p. Furthermore, we know an integer solution valyye > z p. LetT;
denote the reduced cost of coluimg 1, ..., n. If a non-basic variablg; enters the basis, the

4playing the role othoice pointsn CP. We will use both terms synonymously.
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objective value increases by at legstThus, ifz p +Cj > z|p, we can fixx; to zero. Reduced
cost fixing is used before partitioning the problem into smaller ones (line 11 of Alg. 3).
Probingfollows a similar path. It considers all variablesnot fixed so far and tentatively
fixes them to some possible values INg. The resulting model is relaxed and solved as an
LP. If no solution exists, or if the resulting objective value is worse thgn we can exclude
« from the domain ok;. Probing is very time consuming since it requires to solve many LPs.
Variants of probing consider only some promising candidates, or only perform some iteration
of the LP solver in order to get an estimation of the change in costs. Probing can be applied
only to the initial problem (before line 1 of Alg. 3) or to selected problems (line 12 of Alg. 3).
The third idea used to tighten bounds in branch-and-boundwee Cuts are inequalities
that are valid for the IP formulation, but not for the LP relaxation. Adding cuts thus forces the
LP relaxation towards integral solutionBranch-and-cumethods (see e.g. Bixby [35], EIf
etal. [69], Johnson et al. [123], Martin [147], Padberg [162]) combine branch-and-bound with
systematic cut generation. In a branch-and-cut approach new cuts are added to the current LP
before line 4 of Alg. 3.
A detailed description of further techniques used in LP-based branch-and-bound is e.qg.
provided by Linderoth and Savelsbergh [135] and Johnson et al. [123].

2.2.2 Column Generation

Column generation is a well-known technique for handling linear programs with a huge
amount of variables:

n
min chxj st. Ax=Dhb, x,>0,i=1,...,n, andn is huge (2.7)

=1

Its origins date back to the works of Dantzig and Wolfe [60] and Gilmore and Gomory [88].
The latter paper applies column generation to the classical cutting stock problem where the
subproblem is a knapsack problem. More recent applications include specially structured
integer programs such as the generalized assignment problem and time constrained vehicle
routing, crew pairing, crew assignment and related problems. We refer to Desrosiers et al.
[65] for a survey.

Due to its size it is often impossible to solve the large system (2.7) directly. Column gen-
eration provides a way for obtaining the solution of this system indirectly. Therefore, a much
smaller systenA’ x = b is considered wher@’ contains only few columns oA. An opti-
mal basic solution of theestricted master problemA’ x = b provides dual values; of each
constraint of the linear system.

Now we pose the question: Which columns must be added tgielding a linear system
with the same solution value as the original problem (2.7)? Linear programming duality theory
tells us that only columns withegative reduced costin be candidates for entering the basis
(see Papadimitriou and Stieglitz [163], Theorem 2.8). This is the way the simplex algorithm
chooses columns for its basis internally. But this fact can also be applied for the external
generation of columns. Similar to the simplex algorithm, column generation can be stopped
as soon as no further columns with negative reduced costs exist. Thereforesubgineblem
of column generation it is sufficient to search for a columa (a1, ...,am)" that obeys the
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negative reduced cost inequality

m
C,X—Z)Li-(xi <0 (2.8)
i=1

wherec, denotes the cost coefficient for columna then is added té\’.

Theoretically, it may still be necessary to generate all possible columns before terminating
the generation phase but in practice this rarely happens. Typically, only a small subset of all
possible columns will be needed. Algorithm 4 describes the column generation idea. There,
we assume that functiaol veSubpr obl en() returns new columngx), ..., a1 which
are valid solutions to the subproblem, or an empty set, if no more solutions that respect (2.8)
exist. An initial matrixA’ is returned byget I ni ti al Col uims() . sol veLP() solves the
LP given byA’ x = b and returns the corresponding dual valles~unctionaddCol umm-
sToMat ri x() extendsA’ by the columns generated.

Algorithm 4 Outline of the Column Generation

A’ <—get I nitial Col ums()

repeat
A < sol veLP( A") I get new duals
{a®, ..., a0} « sol veSubpr obl en{ A) / solve subproblem, respecting Equ. (2.8)
A’ « addCol umsToMat ri x( A/, aD), ... ak)

until ({a), ..., aM} = @)

2.2.2.1 Column Generation and Integer Programming

Many problems can be modeled by an IP if we use (2.7) and add integrality requirements for
some variables:

n
min chxj st. Ax=D, x;€Ng, i=1,...,n, andn is huge (2.9)
j=1

Unfortunately, we cannot apply column generation directly to (2.9) as linear programming
duality theory is not valid for IPs. In this case, two general approaches are possible:

The first approach is to ignore that fact: One solves the continuous relaxation of the problem
first, and then applies branch-and-bound to obtain an integer solution. For a range of IP
problems it is known that the remaining gap between the solution values of LP and IP is
small enough to be neglected. We use a variant of this approach for the airline crew rostering
problem in Chapter 4.

Another possibility is to usbranch-and-pricavhere columns are generated in every nodes
of a branch-and-bound tree and optimality can be proven. We refer to Barnhart et al. [19] for
further information of this topic.

2.2.2.2 Why Column Generation Models?

Barnhart et al. [19] list four reasons for preferring a potential exponential number of variables
to compact IP models:
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A compact formulation of a MIP may have a weak LP relaxation. Frequently the relax-
ation can be tightened by a reformulation that involves a huge number of variables.

» A compact formulation of a MIP may have a symmetric structure that causes branch-
and-bound to perform poorly because the problem barely changes after branching. A
reformulation with a huge number of variables can eliminate these symmetries.

» Column generation provides a decomposition of the problem into master and subprob-
lem. This decomposition may have a natural interpretation in the contextual setting
allowing for the incorporation of additional important constraints.

» A formulation with a huge number of variables may be the only choice [as no compact
linear model is known].

2.2.3 Lagrangian Relaxation

Lagrangian Relaxation provides a means for calculating lower bounds on an optimization
problem. Whereas linear relaxation drops the integrality requirement from an IP, Lagrangian
relaxation relaxes parts of the constraints. These relaxed constraints are used as a penalty term
in the objective function. Geoffrion [87], Held and Karp [108, 109] are classical references
on Lagrangian relaxation and IPs. A good introduction into Lagrangian Relaxation in an IP
context is given by Fischer [79]. Lagrangian Relaxation can be applied, however, to more
general constraint classes. We refer to Lemaréchal [134] for details.

We start our introduction by a refinement of (2.6). Suppose, (2.6) consists of two constraint
families, the one describing a simple structubx(> d), the other one describing a difficult
structure Ex > e):

min Y ci- X
st. Dx>d
Ex > e
x € N"
We removeEx > e from the constraint set and introduce it into the objective as a penalty

term. ALagrangian multiplierd = (Ay,...,Am)T € RT, is used to adjust the impact of the
penalty term. -

(2.10)

z(A) =min Y ;¢ X+ Ae — Ex)

st. Dx>d (2.11)
x € N"
Given some\, we can solve (2.11) by some suitable algorithm and obtain a soldtien
(X1,...,Xn). Itis easy to see that (2.11) is in fact a relaxation of (2.10) and that each choice of

A provides a lower bound on the original problem. We are interested in 46t provides
the tightest lower bound. Thus, we have to solvelthgrangian dual problem

A 2.12
)rg%ﬁz( ) (2.12)

Sincez(A) is a convex functionsubgradient methodsan be used to solve (2.12). The idea of
subgradient methods is to start with somand to move thak into the direction of the steepest
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ascent. Subgradients are used to guide the search since they point to the right direction. A
subgradienty = (g1,...,dm)" € R™ is defined as

n
Oi :ei—ZEinj, i=1,...,m. (2.13)
j=1

Held and Karp [109] proposed the following update step:

)‘i(kH) « max {0’ /\i(k) +“W}, i=1,...,m (2.14)

Using (2.14) it is easy to calculate a sequen€®e, A(2), ... of Lagrangian multipliers that
converges towards an optimal solution to (2.12). The initial multipliét is chosen arbitrar-
ily. The gap(ub — Ib) between upper and lower bound of the original problem adapts the
update step to the progress of the optimization algorithm. The paramistealved ifub and
Ib have not changed for longer time. Whene\gli = 0, or« is smaller than some predefined
constant, the iterative generation of new multipliers (2.14) stops and the best solution to (2.12)
is returned as a lower bound.

Detailed studies on subgradient methods are given in Held et al. [110], Goffin [92] and
Fischer [79] .

2.2.3.1 Why Lagrangian Relaxation?

The popularity of Lagrangian relaxation stems from several facts. Firstly, the bound found
by Lagrangian relaxation is at least as good as the bound found by LP relaxation. This result
is due to Geoffrion [87] who also showed that the Lagrangian bound equals the LP bound
if (2.11) has the integrality property, i.e. if the LP relaxation of (2.11) is always integral.
Secondly, Lagrangian relaxation methods are simpler than LP methods. They can be easily
implemented and do not suffer as much from numerical problems as LP methods often do.
Finally, Lagrangian relaxation methods are fast if the relaxed system (2.11) can be solved
fast. This is in particular the case for 0-1 IPs that allow to relaxing all constraints (i.e. the
constraint setDx > d” is empty). Then the remaining minimization problem

z(A) =min Y, ci-x + Ale — EX)
st. xe {0,1}" (2.15)
can be solved via simply checking the signxgk coefficient. The best currently available
solvers for set covering problems are based on this idea (e.g. Beasley [25], Caprara et al. [44],
see also Beasley [26] for the basics).

2.3 Integrated Approaches
omain filtering in CP is derived from feasibility considerations and removes values from

domains that cannot lead to a feasible soluti@ust based filteringextends this idea
using optimality criteria. It removes values that cannot lead to an improving solution.
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2.3.1 Cost Based Filtering

Cost based filtering was introduced in a CP context by Focacci et al. [81]. The basic idea
has been knowing in OR for much longer time. We mentioned already probing and reduced
cost fixing in a previous section. Some LP/IP preprocessing techniques (see Andersen and
Andersen [4]) follow this path as well. The novelty in the work by Focacci et al. [81] lies in
the fact, that (a) it combines traditional OR ideas with CP and proves them to be superior to
pure CP and pure OR techniques, and (b) it allows for using specific optimization algorithms
rather then generic LP-tools and thus can offer much tighter pruning than e.g. reduced cost
fixing. As defined in [81], the costs or bounds for a cost based filtering algorithm are derived
from exact methods for the underlying constraint strucRire

Obviously, if obtaining a solution t& is difficult (e.g. if P is NP-hard, or if a polynomial
running time algorithm folP is too slow) a fast variable fixing algorithm is desired. In the
next definition we formalize the concept of usirgdaxationsfor cost based domain filtering.
This concept was first mentioned in Fahle and Sellmann [77].

2.3.1.1 Optimization Constraints

We start with a formal concept of optimization constraints. To our knowledge, this has not
been done before in literature, though optimization constraints were recently used by many
authors, see e.g. Focacci et al. [81, 82], Junker et al. [125], Ottosson and Thorsteinsson [159].

Givenn € N, letxy, ..., Xy denote some variables with finite doma$x; ), ..., D(Xn).
Furthermore, given a constrai@it: D(x;) x --- x D(xp) — T, and an objective function
Z:D(X1) x - - x D(Xn) — Q.

Definition 5 LetB € Q denote an upper/lower bound on the objec@/&éo be optimized.
(i) 9cz[B] : D(x1) x - -+ x D(Xn) — T is calledminimization constrainif
Vi=1,...,n Vv D(x):
Ocz[B](V1,...,Vpn) =true <= C(vy,...,Vvn) =true and Z(vi,...,vn) <B
(i) 9cz[B]: D(x1) x --- x D(xn) — T is calledmaximization constrairif
Vi=1,...,n Ve D(x):
¢ z[B](v1,...,Vvn) =true <= C(vy,...,vp) =true and Z(vi,...,vp) > B
(i) A minimization or maximization constraint is also called @ptimization constraint
The next definition couples optimization constraints and relaxations.

Definition 6 Given an optimization constraintc z[B] : D(X1) x --- x D(xn) — T, let
A = 2P041) x ... % 2D0w) where2P denotes the set of all subsetsf

(i) We say that an optimization constraif¢ z[B] is consistentiff for any givenl <i < n
andv; € D(x;), there existy; € D(xj), j # i, such thatdc z[B](v1,...,Vn) = true.
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(i) Let dc z[B] be a minimization constraint, and l&t: A — Q such that for allM; C
D(xj), 1 <i<n,

L(Mg x --+ x Mp) <min{Z(vy,...,Vn) | C(V1,...,Vn) = true vj € M;,
1<i<n},

wheremin® = co. We say that)c 7[B] is relaxedL-consistentiff for any givenl <
i <nandv; € D(Xj), L(D(X1) x ---x {vj} x--- x D(Xn)) < B.

(iif) Analogously, letdc z[B] be a maximization constraint, and let: A — Q such that for
all Mj C D(xj), i=1...n,

UMp x -+ x Mp) >max{Z(vy,...,Vn) | C(V1,...,Vn) = true vj € M;,
1<i<n},

wheremax® = —oo. We say that)c z[B] is relaxedU-consistentiff for any given
1<i<nandvj € D(X),U(D(X1) x -+ x {vj} x --- x D(Xp)) > B.

When solving an optimization problerB,is used as a no-good and is usually determined
as the value of the incumbent solution. As the qualityda$ crucial for the effectiveness of
the domain filtering algorithm, in practice a primal heuristic is often applied to determine a
fairly good solution prior to the tree search.

From the definition, relaxed-consistency (relaxetl-consistency follows analogously)
can the easier be achieved the weakas. ForL = —oco, any domain filtering algorithm
has nothing to do, whereas the tightest “relaxation” is achieved Wity x --- x Mp) =
min{Z(vy,...,Vn) | C(vy,...,Vvn) = true v; € M;, 1 <i < n}. Thatis, the choice of
L determines the degree of domain filtering and thus the degree of consistency. Usiglly,
chosen as a tight bound that can be computed quickly.

Clearly, optimization constraints are closely related to global constraints and generalized
arc-consistency (e.g. Régin [172]) as they link a (global) constraint together with the restric-
tion to improve on the objective function. The main contribution here consists of the definition
of relaxed consistency that has been widely used in the OR community before to prune in the
search tree. The idea is similar to the definition of bound consistency that can also be achieved
more easily than general arc consistency, and that was proved valuable for many applications.

2.3.2 CP Based Column Generation

Column generation divides a given problem into a master problem and a subproblem. Espe-
cially in real-world applications the subproblem contains a large number of non-linear con-
straints and it is therefore not so well suited for traditional OR algorithms. We propose to
apply a CP approach instead to solve the subproblem.

Using an arbitrary CSP as the subproblem has two major advantages. Firstly, it generalizes
the class of subproblems and thus allows to use column generation even if the subproblem does
not reduce to a MIP. Secondly, it allows to exploit constraint satisfaction techniques to solve
the subproblem. CP-based column generation is particularly well-suited for subproblems that
can patrtially, but not entirely be solved by a polynomial OR methbdIn this case, some
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constraints do not fit and have to be treated separately. In the CSP approach, the optimization
algorithmM, as well as the algorithms of the other constraints will be used in a uniform way,
namely to reduce the domains of variables. We can also say that the CSP-approach allows
different algorithms to communicate and to co-operate via domain reduction.

Compared to traditional approaches of generating columns, the CP framework combines a
high expressiveness with the domain reduction capabilities of CP algorithms. In particular, the
CP framework allows to encapsulate traditional generation techniquesMgigside a con-
straint and to exploit them for domain reduction. We can also say that additional constraints
will cut illegal choices as early as possible when searching for best columns. Thus, constraint
programming based column generation can be seen as a way of enhancing or extending tradi-
tional approaches to column generation.

In Chapter 4 we will apply this framework to complex airline crew rostering problems
where the core constraint is a shortest path problem. Before that, we will present a knap-
sack constraint in Chapter 3. In many applications of column generation the subproblem is
either a constraint knapsack problem or a constraint shortest path problem. Thus, we have the
ingredients to model and solve a large class of real-world problems by a column generation
approach.

2.3.3 CP Based Lagrangian Relaxation

We consider an integer linear optimization problBroonsisting of the two constraint families
A: Ax < b,x € Ng, andB: Bx < d, x € INj:

P:max p'x
s.t. Ax <b
Bx <d
x € INg

(2.16)

Further, we assume that domain filtering algorithms BFand DF{3) exist for each of
the two families. Then, an obvious approach to sdivexactly is to apply an LP based
branch-and-bound algorithm. Linear relaxation bounds can easily be obtained by applying a
standard LP solver. That bound often yields a good estimate on the objective value that can
(still) be reached. However, it is not straightforward to see how this value could be exploited
for efficient domain filtering. Applying conventional reduced cost propagation only indirectly
exploits the structure of the problem and therefore appears ineffective, whereas to perform
probing via full re-optimization can be very costly and thus inefficient.

We can do better if we use the existing domain filtering algorithmsAR(nd DFQ) to
tighten the problem formulation in every choice point. Even thoughA)Rnd DFB) may
be efficient and effective for the substructures they have been designed for, their application
for the combined problem is usually not. Due to the fact that tight bounds on the objective
cannot be obtained by taking only a subset of the restrictions into account. An accurate bound
on the overall problem can only be computed by looking at the entire problem, i.e., it cannot
be achieved by only looking at either one constraint family alone.

Lagrangian relaxation allows us to bring together the advantages of a tight continuous
global bound and the existing domain filtering algorithms that exploit the special structure of
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their respective constraint families. We introduce non-negative Lagrangian multiplier®
and define the Lagrangian subproblem

Lg(A) :max  z(A) :=pTx—AT(Ax —b)
st. Bx<d (2.17)
x € INj

Then, the Lagrangian multiplier problem is to solve

min  z(A)
s.t. A >0

(2.18)

For everyA > 0, z(A) is a valid upper bound on the objective. Therefore, we can apply
DF(B) on the constraint family3 each time we solve the Lagrangian subprobleg{).
After we have found optimal Lagrangian multipliets, i.e.z(A*) < z(A) V A > 0, we use

the (optimal) dual informatiomt on the constraint family3 to perform cost based filtering
with respect to substructuré. By relaxing the second constraint family and using multipliers
7t > 0, we obtain:

La(r) :max  p'x— 7' (Bx —d)
st. Ax<b (2.19)
x € INg

Analogously, we can apply D) now.

To summarize: two linear optimization constraint famili¢sand 3 for which efficient do-
main filtering algorithms DEA) and DF{3) are known can be combined effectively by com-
puting Lagrangian multipliers fad, using DF@) for filtering in each Lagrangian subproblem
Lz(A), and then handing back dual information of the optitng(A*) on B to propagate4
with the corresponding (optimal) reduced cost objective, i.e. we applylPé L 4 (7). This
procedure even strengthens the bound on the objective, as domain reduction is also performed
during bound computation. However, one problem arises: If domains are reduced during the
process of finding optimal Lagrangian multipliers, the algorithm that solves the Lagrangian
dual must be aware of this. It is subject of further research, how e.g. subgradient methods
must be adapted to be able to cope with that situation.

Later in this thesis we will apply CP based Lagrangian relaxation to a multimedia applica-
tion. Before, we present some extensions and generalizations of the concept presented above.

2.3.3.1 Coupling more than Two Optimization Constraints

The procedure sketched can easily be generalized if the coupling of more than two constraints
is desired. All we need to do is to select the substructure that determines the Lagrangian sub-
problem, i.e., the one that has to be solved several times with changing objective functions.
After we have computed (nearly) optimal Lagrangian multipliers, we apply the domain filter-
ing algorithm for the other substructures with a modified objective function. That modification

is determined by the dual values of the family of constraints in the Lagrangian subproblem
and the Lagrangian multipliers for the remaining substructures.
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2.3.3.2 Linear Relaxations

If continuous bounds are preferred to bounds based on Lagrangian relaxations, it is also pos-
sible to use dual values instead of Lagrangian multipliers to modify the objective functions
for the respective subproblems we want to apply a domain filtering algorithm to. We still use
the terminology of a coupling method based on Lagrangian relaxation, as we use Lagrangian
objectives for cost based filtering.

Notice that this method can also be used in combination with tightening algorithms such
as cut generators. We simply incorporate all additional cuts as a new family of constraints
for which we have to find Lagrangian multipliers (or dual values). This method is known as
Relax-and-Cufsee e.g. Guignard [102], Porto et al. [170]).

2.3.3.3 Binary IPs

Interestingly, we achieve a domain filtering algorithm for binary IPs as a special case. Given
Ac Q™" be @M andp € Q", we consider the following binary program:

max p'x
s.t. Ax < b (2.20)
x € {0,1}"

The problem can be viewed as a combinatiomafnapsack problems. Assuming that we
solve the continuous relaxation to compute an upper bound, Q™ andu € Q" denote
the optimal solution to the dual problem, i.e.andu solve the following linear problem:

min b7z + 1Ty
s.t. ATmr+u > p (2.21)
mou > 0

Let0 < i < m, and letA € Q(M-1*" denote the matrix that evolves frof by erasing
row i, andh, it € Q™! are the vectors that evolve by erasing compotdram b and,
respectively. Furthermore, lat denote thath row of matrixA. Then, for every0 < i <m
we perform domain reduction with respect to the following knapsack problem:

max (p" —'7"A)x+ T
s.t. aix < by (2.22)
x € {0,1}"

Thus, as a special application of CP based Lagrangian relaxation, we achieve an effective
filtering algorithm for binary IPs that runs i@(mn log n) (using the domain filtering algo-
rithm for knapsack problems presented in Chapter 3) after we have found some optimal dual
values of the continuous relaxation.

A different way of using cost based filtering for binary IPs will be presented in Section 3.2.

2.4 Experimental Methodology

veral results in this thesis are supported by numerical evaluation. The underlying algo-
ithms were coded in C++ as well as commercial software packages for CP and IP/LP
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problems. Whenever applicable, we used a hardware environment best suited to the experi-
ments. E.g. for crew rostering (Chapters 4 and 5), we used large Sun Sparc compute-servers.
This kind of computer is widely used in production systems in airline companies. In the real-
world set-up for nurse scheduling (Chapter 6), and the automatic recording problem (Chap-
ters 7, 8), on the other hand, low-end architectures are in use. Hence, our experiments were
performed on standard PCs.

2.4.1 Software Packages

For the numerical tests in this thesis we usedd SoLvVER whenever CP functionality (con-
sistency, advanced tree search) was neédédhd we applied Lo CPLEX to obtain LP
solution or LP-based IP solutions.

ILOG SOLVER is a commercial software package that provides data structures for variables
and domains, several basic constraints, an arc-consistency method, a tree search module (e.g.
DFS, LDS, DDS) and some global constraints (see [120)LV&R thus offers all the prim-
itives needed to implement efficient CP approaches. Furthermore, it is based on many years
of experience and “know-how” in CP. This allows the user to concentrate on the problems to
be solved rather than on details of the solution technology. A drawback is the fact, that it is
sometimes difficult to analyze what'’s going on “behind the scenes”. E.g. it is not documented
which arc-consistency algorithm is internally used.

ILOG CPLEX is a well-established commercial software package which is used for solving
LPs and IPs. It provides simplex and interior point methods and a tree search mechanism. Fur-
thermore, primal heuristics and cutting plane methods are integrated (see [119]). This sums
up to a very efficient and fast software solution (see Bixby [34] for examples and figures). On
the other hand €LEX does not provide a full documentation of the internals which hampers
the analyzation of some phenomena.

2.4.2 Benchmarks

For knapsack (Chapter 3) or maximum clique (Chapter 10) standard benchmarks exist and
are widely used. In the area of airline crew scheduling (Chapters 4, 5) there is no general
benchmark set. Huge variations in the requirements of different airline companies are the
one, confidentiality the other reason for this situation. Fortunately, we were provided with
real-world data by our industrial partners.

The home health care problem (Chapter 6), as well as the automatic recording problem
(Chapters 7, 8) were barely considered before and no established benchmark data is available.
We designed some synthetic benchmarks in both cases, closely following the requirements
from the respective real-world scenarios.

5The only exception is the domain filtering for the clique problem. We can prove (Lemma 6) that one pass
through our constraints is sufficient to ensure consistency and therefore we did not apply any generic consis-
tency method.
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2.4.3 Measuring Runtime

Our runtime is measured as original process time. Theoretically, this provides the correct
runtime, independent of any other process on the machine. In practice, two problems remain
and should be mentioned here:

(i) Solaris as well as Linux systems provide a clock resolutiog%gfsec for process time.
Thus, we cannot safely distinguish two runtintgst, that differ in less thar\_% sec.
For the same reason, short run times may differ by large relative gaps. For long running
processes, the relative deviation in runtime can be neglected.

(i) Other processes still indirectly affect our runs, since each task-switch invalidates the
caches. Thus, the more processes compete for the processor, the more often a program
has to request data from slow memory instead of using prefetched information. Since
the operating system (OS) itself starts actions at some arbitrary points in time, we cannot
completely discard these effects.

To cope with situations like these a typical work around would be to repeat experiments
for a certain number of times and use some appropriate measure for the mean value. Unfor-
tunately, this was not possible here: The experiments presented in Chapter 10 were run on 9
computers and each of them took 406h {7 days) for the DIMACS benchmark and addi-
tional 2 month for the tests on random graphs. Evidently, a reasonable number of repetition
would require to bind the same computers for more than ay@&he experiments in Chapter
7 used accumulated runtimes in the same order of magnitude.

On the other hand, we are only focusing some small deviations. Furthermore, these devia-
tions seem to be bounded: We never produced deviations between best and worst runtime of
more than 1.5% if some benchmark was running for more than 60 sec. Therefore, when in-
terpreting experimental data, we take into account that runtime may be up to 1.5% faster than
the time measured, and rank results accordingly. Regafgimge also consider qfl)—osec dif-
ference. That s, in order to compare two tinigd,, we say t; is better thart,” (“t; < ty”),
or “ty is equal taty” ("t = t,7) if

11 i . 1 tz_ﬁ

t=6" = [To8 t+ 1) N [Toe 2+ 150) # O

(2.23)

The number of iterations, or branch-and-bound nodes is treated analogously when being ana-
lyzed.

81t is more than likely that we wilhot get identical results for identical runs over a time period of more than a
year since kernel updates and changes in the infrastructure will virtually produce “different” computers.
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Cost Based Filtering for Knapsack
Constraints

An effective way of combining the advantages of Constraint Programming (CP) and Op-

erations Research (OR) techniques is the development of optimization constraints that
perform cost based filtering (Focacci et al. [81]). Optimization constraints are used for prun-
ing and to include (exclude) items that must (cannot) be part of any improving solution. We

introduce propagation algorithms to perform pruning and cost based filtering for Constrained
Knapsack Problems (CKPs).

In every tree search, there is a trade-off between the quality of the bounds (i.e. the time
saved due to effective pruning) and the time needed for their computation. When solving
pure KPs, a big effort to tighten the problem in every search node does not usually pay off.
However, in the presence of additional constraints that have to be propagated in addition to the
optimization constraint, the total cost per choice point is usually much bigger. Thus, the gain
due to effective bounding and tightening is higher, and better bounds can be used profitably
for pruning and domain reduction. On the other hand, fast KP reduction algorithms using
weak bounds, such as the algorithm developed by Dembo and Hammer [62], are not effective
enough for more complex CKPs.

Based on reduction techniques for KP, we develop propagation routines for knapsack con-
straints. We present several new propagation algorithms using bounds of different quality.
The method considered the most interesting — both theoretically and practically — is based
on a bound proposed by Martello and Toth [142]. By reusing information gained in an initial
preprocessing step taking tif®¥ n log n), the actual reduction per choice point only requires
linear time. We experimentally compare two of the new methods with two other reduction
algorithms which have been proposed earlier in the KP literature.

Trick recently proposed a dynamic programming approach for propagation of knapsack
constraints [199]. We compare this approach to the one presented here in section 3.3.

CP based column generation describes a generic way of how to treat arbitrary constraints
for the constrained subproblem in the column generation phase. This approach has been
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successfully applied to the Crew Assignment Problem, where the subproblem is a Constrained
Shortest Path Problem (Fahle et al. [73], see Chapter 4).

Another important class of subproblems that evolves when following a column generation
approach are (Constrained) Knapsack Problems. They evolve for example when solving a
(Constrained) Cutting Stock problem. To motivate the work presented, we show exemplary
how CKPs can be used when generating columns for this problem.

3.1 Constrained Knapsack Problems

he CKP is a knapsack problem with additional constraints. We do not require these ad-
ditional constraints to be linear. Nevertheless, the objective function and the knapsack
constraint itself have to be linear. Formally, the CKP is defined as follows:

Definition 7 LetC,n,wq,...,wpn € IN; p1,...,Ppn € Z. C is the capacity of the knapsack,
n the number of items, ana; the weight of item with profitp; V 1 < i < n. Moreover, let
W= (Wg,...,wn)T, andp := (pg,...,pn)".

1. LetB := {0,1},andG := {x ¢ B" |w'x < C}.

2. Letk € N, andR := {ry,...,r¢ | rj:B" =B V1< j<Kk}. Everyr € Riscalled
a (knapsack) ruleandR is called a(knapsack) rule set

3. Everyx € G is calledfeasible (with respect to a givenrule 8t iff r(x) =1V r € R.
F(R) := {x € G | x is feasiblg is called theset of feasible constrained knapsacks
(with respect to rule set RYo simplify the notation, we often wrikeinstead of~(R) if
R is known from the context.

4. TheConstrained Knapsack Problasthen to
maximizep'x, x € F.

Notice, that for the unconstrained KP it holds,= G. Here, we investigate the general
case ofF C G. Generally, algorithms for the unconstrained KP are not able to solve the CKP,
because they do not allow the incorporation of additional constraints. Moreover, algorithms
designed to solve pure KPs make certain assumptions that do not hold for CKPs. E.g., itis not
clear with the CKP that we can require the profits to be non-negative (as is the case for KP),
because the strategy to omit items with positive weight and negative profit (see Martello and
Toth [145]) may not yield feasible knapsacks at all.

In the following, with identifierdB, C, n,w, p, G, R, andF we refer to the above definition.

We will sometimes need to refer to reduced CKPs where an item{1,...,n} is either
included or excluded in any feasible solution. We refer to those problems withG KP1]
or CKPxj = 0], respectively.
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3.2 Applications for Constrained Knapsack Problems

Constrained Knapsack Problems appear in various application areas. In the following, we
sketch four examples.

When applying the Constraint Based Column Generation paradigm to appropriate optimiza-
tion problems, CKPs occur as subproblems. For example, when applying Column Generation
to the Constrained Cutting Stock Problema Cutting Stock Problem with additional con-
straints on the cutting patterns — results in a CKP subproblem. Additional constraints usually
stem from real-world applications (an example of real-world constraints is given by Chu and
Antonio [53]) and may be non-linear.

In the context of the CP-based Column Generation, we search for feasible knapsacks with
negative reduced costs. In the Constrained Cutting Stock Problem, for instance, each cutting
pattern has cost 1 since we try to minimize the number of rolls needed to cover the specified
demand. Thus, the objective in the subproblem is to minirhizerr Tx (i.e. to minimize the
reduced costs of the cutting pattern), wheris the vector of dual values corresponding to the
current optimal solution of the continuous relaxation of the master problem. Our objective in
the CKP then is to maximize " x with an initial lower bound of..

The Quadratic Knapsack Problem (QKRRglls for maximizing a quadratic boolean objec-
tive function subject to a linear knapsack constraint. The relax and cut algorithm of Porto
et al. [170] computes bounds of the QKP by linearizing the problem to KP, then tightening the
problem by adding three families of valid inequalities, and finally solving the resulting linear
program (LP) by Lagrangian relaxation. Thus, a series of KPs has to be solved in every search
node. The authors note that fixing variables was vital to their approach. Filtering algorithms
for KP are typically used to reduce the size of the given QKP (see e.g. Caprara et al. [46]).
The algorithms proposed in Sections 3.4 and 3.5 may help to increase the performance of the
overall approach by Porto et al. [170].

In section 2.3.3.3 we have seen how to formulate a domain filtering algorithm for binary
IPs based on Lagrangian coupling. An alternative approach is teunsmgate relaxatiorand
knapsack constraints instead. As before,Aee Q™ ", b € QM, andp € Q", and we
consider the following binary program:

Maximize p'x
subjectto Ax < b (3.1)
x € {0,1}"

Letu € RT, be a vector, andt € B" be a feasible solution to (3.1). Theris also a solution
to -

Maximize pTx
subjectto (uTA)x < (u'b) (3.2)
x € {0,1}"

Surrogate relaxation has been proposed by Glover [89]. It is known to be at least as tight
as Lagrangian relaxation (see Greenberg and Pierskalla [97]) and thus as least as tight as
LP bounds (Geoffrion [87]). There is no general theory on how to find optimal surrogate
multipliers, though for some models corresponding methods are known (see e.g. Martello
and Toth [143]). Still, computing the surrogate bound (3.2) exactly, is NP-hard in general
as it remains to solve a knapsack problem. Using the methods developed in this chapter, it
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is however possible to perform domain filtering based on (3.2). The resulting runtime for
a givenyu is O(mn) for transforming (3.1) to (3.2), an®(nlogn) per domain filtering.
Whether to apply Lagrangian coupling or surrogate relaxation and knapsack constraints for
domain filtering depends on the problem’s characteristic and cannot be decided in general.

Finally, theautomatic recording problenthat we will focus on in Chapters 7 and 8, can
be solved via a combination of knapsack and shortest path or weighted maximum stable set
constraints.

3.3 Constrained Knapsack vs. Pure Knapsack Problems

or pure knapsack problems without additional constraints, the state-of-the-art solving

techniques would focus on a so calleare problemwhich may be extended during the
optimization process (Martello et al. [141], Pisinger [168]). For these algorithms it is difficult
to foresee how the reduction algorithm we present in the following could be efficiently inte-
grated. However, in the context of this chapter we focus on Constrained Knapsack Problems,
where a branch-and-bound tree search framework is needed to find feasible solutions with
respect to additional constraints, and where algorithms tailored for the pure KP are likely to
fail. This motivates the decision to make use of efficiency orderings of the knapsack items
in an algorithm for CKP, although it is already known that the calculation of those orderings
does not often pay off when solving pure KPs.

Trick [199] derives a hyper-arc-consistency approach from some dynamic programming
method designed for pure KPs. The problems considered in that paper differ from the ones
described in this chapter: the input isvao sided knapsack.e. a linear constraint of the
foom L < Y ;WX < C. The running time depends heavily @andL in practice, and
is theoretically bounded i®(nC?) only. That is, the algorithm is pseudo-polynomialGn
Also, the space requirement ©f nC) depends oi€. The advantage of this approach is that
it works independently of the type of objective function.

In contrast, the approach presented here consarersided knapsacketh ) ; Wi x; < C,
runs in amortized linear time, us€gn) space, and is tailored to linear cost functions only.

3.3.1 Variable Fixing for the Constrained Knapsack Problem

In a canonical IP formulation of the knapsack problem, there is one vanalbbe each item
i € {1,...,n}. The domain of each variable is defined@§x;) := B. Furthermore, the
knapsack constraint is modeled by a function B" — B with w(x) = w(Xy,...,Xp) =1
iff wix < C. Finally, the objective function i® : B" — Q with P(x) = P(Xg,...,Xn) =
p'x. Given any lower boun& > 0, we consider the maximization constra#t p[B]. ltems
of the CKP fall into either one of the following classes:

* itemsi that can be excluded from further investigation as they cannot be part of any
improving solution, i.e.

Px) <B Vxe{yeGly =1} (3.3)
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* itemsi that can be included in the knapsack as they must be part of any improving
solution, i.e.

P(x)<B Vxe{yeG|y=0} (3.4)
 items that cannot be decided at the moment.

Propagation is expected to include or remove items that do not fall into the last class. Since
showing that either (3.3) or (3.4) holds for an itéfne. to check the satisfiability af,, p[B])
generally requires solving a KP itself, complete propagation here is an NP-hard task. There-
fore, we only check if the inequality holds for an upper bolwh@n KP[x; = b], b = 0 or
b=1,ie,ifUB x---x {b} x---xB) <B. Then, we writdJ (KP[x; = b]) < B.

In the KP literature, this idea has been used to reduce problem sizes initially or in selected
nodes of a branch-and-bound tree. Variable fixing is of great importance especially when
solving complex problems such as quadratic knapsack problems [170]. In the next section,
we give the definitions of some bounds that have been developed for the KP.

3.3.2 Upper Bounds for Knapsack Problems

The effectiveness of a knapsack constraint propagation algorithm relies heavily on the quality
of the bounds calculated. Following the presentation given in Chapter 2 by Martello and Toth
[145], we present some upper bounds that have been originally developed for the maximiza-
tion problem KP. They also apply to the CKP by relaxing it to a KP first. Obviously, ignoring
all additional constraints does not often yield tight bounds on the objective. However, if the
additional constraints satisfy certain properties, they can be incorporated into the objective
function of a pure KP using Lagrangian relaxation. For additional linear constraints, there are
ways of doing this effectively (see Focacci et al. [82], Sellmann and Fahle [185]). Notice,
that dropping all additional constraints allows to get= 0V p; < 0andl <i < n. We
therefore require all items to have positive profits.

Without loss of generality, we may assume that the items are ordered according to decreas-
ing efficiency, i.e.v'[;—ll > v% > ... > i We define theritical item's of a knapsack problem

as the first item that overloads the knapsack, that4s minj{zlewi > C} (we omit the
trivial case here where no sushexists). Dantzig [57] showed that the linear relaxation of

the 0-1 knapsack has the optimal vaE%j pj + Evﬂ—z, wheret is defined as the remaining
capacity of the knapsack after filling in the fisst- 1 items:c = C — Zf;ll Wj.

Let® # My,..., My C B. Denote withl; := min(M;) the minimum, and withr; :=
max(M;) the maximum ofM;, 1 < i < n. The first upper bound on KP is defined as
U : 28" — Q with

Up(Mg x - -+ x Mp) := max{P(Xy,...,Xn) | w(X1,...,Xn) =1, Xj € [li,ri], 1 <i <

n)}.
It holds,

s—1
U; := U (KP) = Z pj + lé&J . (3.5)
-1 Ws
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Figure 3.1: The width of each element is proportional to its weight. The elements are ordered with
respect to the efficiencigg/wj. The leftmost element has the biggest efficiency, and the rightmost the
smallest ones marks the critical item ifJ; .

A second boundlJ, was introduced by Martello and Toth [142]. It imposes the integrality
of the critical items. Items either belongs to the optimal solution (leading to a valli§ or
not (leading to a valutJ?):

Z D + { ps—l—lJ (3.6)

Ws11

s—1
L ik @7
j=1 s

Defining U, as the maximum o) andU? results in a bound dominatirld;. Formally,
let @ # My,..., M, C B, and denote witls the critical item with respect to necessarily
included and excluded items implicitly defined by tMy. We setU, : 2B" — Q with
Ug(@) ‘= —o0, and

Uz2(Mg x - -+ x Mp) i= max(U% Ut) = ¥i g M=o} Pi + Lissm={1} Pi-

It holds,
Uy := Uy (KP) = max(U° U?) < U;. (3.8)

Instead of estimating the loss caused by the integrality of gdoy the efficiency of the
neighboring items of, an even tighter bound can be obtained by calculating boundsn
KP[xs = 0], and KRxs = 1] (Fayard and Plateau [78], Hudson [113], Villela and Bornstein
[205]). LetU° := Uy (KP[xs = 0]), andU" := U; (KP[xs = 1]). Then,Us := max(U°,U")
dominatedJ; andU,. An even tighter bound could be obtained by udihginstead ofU, in
the definition ofU° andU" and so on.

Fig. 3.1 and 3.2 give graphical interpretations of the boudgsand U3z. Obviously, all
three bound$J;, Uy, U3 can be computed in tim@(n) after a preprocessing step of sorting
the items according to decreasing efficiencies. This requires @melog n). Balas and
Zemel [17] developed an algorithm for the calculationsafising linear time without any

1To improve the readability, here and in the following we write CKP or KP insteai bf and identify
CKP[x; = b] as well as KPk; = b] with B x - -- x {b} x - - - x B, where{b} is theith factor.
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Figure 3.2: Us requiress € {0, 1}. The figures show; (KP[xs = 0]), andU;(KP[xs = 1]).

preprocessing. But for the reduction algorithm that we present in the following — just as
in former reduction algorithms for the KP — the efficiency ordering is needed anyway. In
addition, we use an ordering of the items with respect to increasing weights.

In a tree search, both orderings can be calculated in an initial preprocessing step. After
that, they can be reused in every search node. Within a column generation context, the weight
ordering only has to be calculated once, but the efficiency ordering has to be recomputed every
time new dual values of the master problem lead to a change of the objective in the successive
CKPs.

3.3.3 Reduction Techniques for Knapsack Problems

A first reduction algorithm for KPs based on upper bouhdhas been proposed by Ingargiola
and Korsh [121]. In a loop over all itenis= 1, ..., n, the algorithm determindd; (KP[x; =

b]), b € {0,1}. Since each bound calculation takes linear time, the worst case complexity of
this algorithm is®(n?).

If bound U5 is used instead ofJ;, more effective pruning can be achieved in the same
asymptotic running time. Martello and Toth [144], showed that the running time can be re-
duced toO(n log n) while keeping the solution quality of bourud,. The key idea of their
algorithm is to compute the critical ites1by binary search. We refer to the methods of
Ingargiola and Korsh, and Martello and Toth as IKR, and MTR, respectively.

Dembo and Hammer [62] proposed a reduction algorithm (DHR) that runs in linear time
®(n). They calculate the critical itesonly once for the original problem. Within a loop they
estimate the loss when removing/including item 1, ..., n by extrapolating the efficiency
of item s, which allows them to perform this step in constant time. As this extrapolation is
less accurate thdd,, their method is not as effective as IKR or MTR.

Though they were developed a decade or more ago, DHR or MTR are still vital ingredients
in state-of-the-art solvers for pure KP or quadratic KP (see e.g. Pisinger [168],[169], Porto
et al. [170]).

The algorithm we present in the following does not improve on the running time of reduc-
tion techniques based on the more efficient boudgdJ,, if the reduction algorithm is only
called once. For such an application, the new method presented and the one developed by
Martello and Toth both use the same asymptotic tie log n).
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However, the situation changes if a reduction method is called many times for similar knap-
sack instances, as is the case when applying a tree search. Within a tree search, we try to prune
the search or to apply domain filtering after every branching step. The subsequent instances
only differ with respect to the sets of variables that have already been fixed. As we will see in
the next section, such a situation allows to hide parts of the work in a preprocessing step that
takes time®(nlog n). When provided with the information gathered in this preprocessing,
every call to the reduction routine requires linear time only.

3.4 A Fast Filtering Algorithm based on Bound U; and U,

We will now show how to reduce the running time of IKR and MTRA¢n) by making

use of information generated in a preprocessing step requiring@mdogn). The
bounds obtained are of the same quality as in the original algorithms. Again, [lef KPb]
denoteB x - - - x {b} x --- x B,b € {0,1},ands(My x - - - x Mp) = minj{¥ i<j| m,—B Wi >

C — X | mj—{1} Wi} denote the critical item of KRR; = b]. The key idea of the routine is to
calculate the bounds of the reduced probl&nKP[x; = b]) in an order of increasing weight

of the itemg]. Thereby, we obtain a sequence of critical items that are monotonically increas-
ing. Thus, the critical item and the upper bound for jtieitem (with respect to the weight
ordering) can be transformed into the critical item and upper bound fdjj thel)th item by
starting the calculation of(KP[xj; 1 = b]) ats(KP[x; = b]).

The time consuming step in reduction algorithms using bauindJ,, resp., is to determine
the critical itemss(KP[x; = b]) V 1 <i < n, andb € {0,1}. Once these values are known,
the calculation of the upper bounds and the reduction itself only requires linear time. (In fact,
in the following algorithm the bounds can be computed at the same time as the critical items.
To clarify the argumentation, however, we just show how to calculate the latter.) By omitting
the fractional parts, it is also possible to calculate lower bounds for the KP. Reduction should
only take place, after all lower bounds have been calculated [144]. For the CKP, however, the
necessary checking of feasibility with respect to additional constraints makes the generation
of lower bounds more complicated.

Although calculatings(KP[x; = b]) for each singleé € {1,...,n}, b € {0,1}, generally
takes linear time, the calculation afl these values also only requires tirf®¢n) once we
know an orderingr = (o1, ...,0n) of the items according to their weight, i, < Wo, iff
i < j. The efficiency ordering of the items as well as the the permutaticem be obtained in
a sorting step prior to any reduction and requiring tié@ log n).

Givens = s(KP), we know thalU (KP[x; = 1]) = U(KP) ¥ i < s, andU(KP|x; = 0]) =
U(KP) V i > s. Thus, we only need to calculate the arr&ys.= [s(KP[x; = 1]) | i > s],
andS? := [s(KP[x; = 0]) | i < s]. We describe how to determir$? in the following. The
calculation ofS! is done analogously.

We iterate over all items < s in increasing order of weight. In doing so, we can be sure
thats(KP[x; = 0]) increases monotonically with growirige {0,...,s — 1}. Thus, we can
start the search for the next critical item at the position of the previous one.

The following book keeping argument shows that this procedure only takes linear time. We
estimate the computational effort of the reduction algorithm by assigning a unit cost §ay, 1
to the items causing it:
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» Every itemj > s that is being passed is charged.1By “passed” we mean, that the
item is being included entirely when iterating from one critical item to the other.

» Every item is charged € each time it is included fractionally.

The first group of items causes at mos€ costs as the critical items are monotonically in-
creasing: every item is being passed once at most. It remains to estimate the effort for all
items that are being included fractionally. Obviously, there are as many fractionally included
items as critical items at most. Therefore, this group of items also costs not more €han
Thus, the costs for the entire computation ar®iim).

Finally, the calculation o§(KP[xs = 0]) can be performed in a time that is linear in the
number of items also. Another possibility of calculating this value is to insert stairthe
position corresponding to in the weight ordering of items and to calculai&P[xs = 0])
just like the critical items for the exclusion of the other items.

Obviously, the above algorithm can be applied with boudgsandU,. As a consequence,
we have shown the following

Theorem 1 After a®(nlogn) preprocessing stepgelaxedU,-consistencyfor a knapsack
constraint can be obtained in tin@(n) per choice point.

It is easy to see that, for a constant number of choice points, MTR and the algorithm given
above need the same running time@fn logn). If Q(logn) choice points have to be in-
vestigated, however, the time spent in preprocessing is dominated by the accumulated time
needed in the choice points. In that case, Theorem 1 implies

Corollary 1 If propagation is triggered i)(log n) search nodestelaxedU,-consistency
for a knapsack constraint can be obtained in amortized te) per choice point.

Thus, in a typical CP search tree witl(log n) search nodes, the method presented here is
asymptotically optimal and superior to the algorithms proposed previously.
S

.
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Figure 3.3: The figure illustrates the proceeding of the reduction algorithm presented fgr-Ke).
The weight ordering in which the items are tested ensures that the critical item moves monotonically
to the right.
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3.5 More Effective Cost Based Filtering using Bound Us;

To strengthen the propagation abilities of the optimization constraint, we can use the
stronger bounds:

U3(KP) is obtained by calculating bountd; on KP[xs = 0], and KPxs = 1]. For prop-
agation based on that bound, we need to com#ﬁqtb € {0, 1}, the critical items of those
restricted KPs for which; = b: Let1 < i < n, b € {0,1}. Then,s? := s(KP[x; =
b, XS(KP[Xi:b}) = 0]), andsil = S(KP[Xi = b, XS(KP[Xi:b}) = 1])

To do so efficiently, we first determine the valug&P[x; = b]) using the algorithm in
Section 3.4. Then, we apply a binary search to determ;ﬂn:mdsi1 forall1 < i < n. This
leads to a running time d®(nlogn). A similar idea has been introduced by Martello and
Toth [144].

Corollary 2 RelaxedJs-consistency for a knapsack constraint can be obtain€imlog n)
time per choice point.

For real-world instances, using a binary search to determine the critical item[&f KP
by, x; = by] for by, by € {0, 1}, usually does not pay off as it is likely to be “close”¢oThus,
we consider this result to be of theoretical interest only. However, the algorithm above leads
to another propagation algorithm that is asymptotically as efficient as the one presented in
Section 3.4 (that runs in amortized linear time), but is even more effective. In fact, the bound
it uses to perform cost based filtering is at least as godd,a$¥ut for some items it is even
Ugi

Letl < i < n,be {01}, s := s(KP), s? := s(KP[x; = b,xs = 0]), ands! :=
s(KP[xj = b, Xxs = 1]). In contrast to the sequence of critical items that is computetfor
the second variablgs that is fixed remains the same for aITI, andsil. Again by using the
algorithm in Section 3.4, we determity(KP[xs = 0,x; = b]) V 1 < i < n, and then
Uy(KP[xs = 1,x; = b]) V1 < i < n. Foranygivenl < i < n, we check whether
max{U,(KP[xs = 0, xj = b]), U2(KP[xs = 1,X; = b])} < B. If so, we fix the value ok; to
1-—bh.

It is easy to see that the bound calculated is at least as goodd.aBor itemsi < s with
s(KP[x; = 0]) = s and items > s with s(KP[x; = 1]) = s, however, propagation is even as
effective as for bountl;. Hence, we achieve an amortized linear time algorithm based on a
'mix’ of U, andU3 bounds.

3.6 Cost Based Filtering for Special Constrained Knapsack
Problems
Before we evaluate the propagation algorithms empirically, we would like to discuss their

applicability to two special variants of the (constrained) knapsack problem that have been
introduced in the literature.
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3.6.1 Multi-Dimensional Knapsack Problems

The multi-dimensional knapsack problem consists of the maximization of a given profit func-
tion with respect to two or more given capacity constraints. The problem can be viewed as a
collection ofm pure knapsack problems sharing one objective:

max ) pj X
S.t. ZjWi,j Xj < G, i=1,...,m (3.9)
Xj € {0, 1}

Thus, for each of the capacity constraints we can define an optimization constraint and
perform cost based filtering using the propagation algorithms we have just presented. This
approach, however, suffers a setback from the fact, that the bounds computed in each opti-
mization constraint ignore all constraints except one. Therefore, the bounds are not tight, and
filtering is less effective than it could and should be.

In Sellmann and Fahle [185], we developed a generic method for the coupling of linear
optimization constraints to one global optimization constraintGRebased Lagrangian Re-
laxation When applied to multi-dimensional knapsack problems, the filtering algorithm for
the composite constraint uses the propagation routines of the individual knapsack constraints
incorporating the other constraints in a Lagrangian objective. We have shown that this ap-
proach is clearly favorable compared to the loose connection of optimization constraints that
interact by domain reduction only.

Note, however, that the asymptotic complexity improvements we introduce in this chapter
are lost when applying the knapsack filtering algorithm in the context of CP-based Lagrangian
relaxation, because for each Lagrangian subproblem the objective changes. Thus, the effi-
ciency ordering has to be recomputed which then dominates the algorithmic complexity. It
should be mentioned that this problem does not occur when the filtering algorithms presented
here are applied to column generation subproblems (as in CP-based column generation), be-
cause the objective remains fixed for the entire tree search that is applied to compute a new
column. Thus, the efficiency ordering of the knapsack items has to be recomputed only when
a new subproblem is set up.

3.6.2 Bounded Knapsack Problems

Bounded knapsack problems generalize the 0-1 KP by defining individual bounds on the so-
lution vector:

max ) pj Xj
st Yjwix; < C (3.10)
xj€1{0,1,2,...,u;}

Obviously, (3.10) can be transformed into a CKP by replacing one originay uj; new

variablesxjf,k € {0,1},k = 1,...,u;. (Notice, that a finitau; always exists, ag; < LW%J.).
Then the algorithms presented before could be applied. This approach, however, artificially
enlarges the number of variables and completely ignores the additional structure of (3.10).

We can do better by extending; andU, to general integer bounds for KP. That is, we
chose the critical item as = minj{Z{:1 uj - pi > C}. ThenU; can be re-written as
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U1(KP) = Y27 uj - pj + {CVF’V—SSJ , wheret = C — Y2_1 u; - wj. For a detailed discussion of
such generalizations, and an extensiotef we refer to Martello and Toth [145, pp. 84ft.].
Taking these extended bounds, efficient propagation for the bounded knapsack problem is then

easily achieved by the algorithms proposed in Sec. 3.4, 3.5.

3.7 Numerical Evaluation

fter we theoretically analyzed the new algorithm in Section 3.4, we now compare it nu-

merically to different methods that were derived from KP reduction techniques presented
in the literature. All experiments were run on a Sun Enterprise 450 Model 4300 (296 MHz)
with 1 GB RAM, under Solaris 2.6. The reduction algorithms were implemented in C++ on
top of llog Solver 5.0 [117].

3.7.1 Test Environment

To show the potential of the new propagation techniques, and to avoid cross talking with
other constraints, we decided to base the experiments on pure knapsack problems only. In
doing so, we get a clear view of the performance of each filtering algorithm without disturbing
interferences that can evoke easily when using more complex settings incorporating additional
constraints. (see also Chapter 7). Accordingly, we also omitted specially tailored tree search
or branching strategies for pure KPs. Instead, we used the default settings of the underlying
CP library.

A word of warning is necessary here: even though our experiments are based on pure KP
data, the filtering algorithms we developed are not suited for state-of-the-art KP solvers. Also,
we do not claim that the solvers we implemented are in competition with the best KP solvers
(see Section 3.3). Our focus here is clearly on constrained knapsack problems.

A weak propagation algorithm, if started from scratch, will obviously need more choice
points to find an optimal or near optimal solution of the problem than a strong one. Therefore,
to make the comparison fair, we initialize the lower bound with the optimal objective value
B € Q and just measure the time and the number of choice points that each approach requires
to prove optimality.

The generator code of David Pisinger [168] was used to produce random instances of
two different classes of knapsack problems where the weightare randomly distributed
in [1,1000], and the profitp; are chosen as given below:

— uncorrelated: p; randomly distributed in [1,1000],
— weakly correlated: p; randomly distributed in
[Wj — 100, Wj + 100] N [1, 1100]

In all cases, the knapsack capacity is chose@ as %Z}Ll w;j. The problem sizes range
from 10 to 20 000 items, and 100 knapsack problems were generated for each size and class.
We omit the classes aftrongly correlateddata ; = w; + 10) andsubset-sundata @; =
wj). Itis known that the bounds described in Section 3.3.2 are not suited to these classes
(which is easy to see ask : p/wy =~ 1). For them, bounds based on cardinality constraints
have shown to be effective(Martello et al. [141], Martello and Toth [146]h the application

2Cardinality constraints are a restricted form of cover inequalities which we will briefly discuss in section 8.1.1
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Name see Bound preproc time timeper node
DHR  Sect. 3.3.3, D/H — bound - A(n)
MTR  Sect. 3.3.3, U, O(nlogn) ®(nlogn)
linU;  Sect. 3.4 U ®(nlogn) A(n)
linU,  Sect. 3.4 U, ®(nlogn) O(n)

Table 3.1: Characteristics of the four algorithms used in the experiments.

area that we focus on (see Sec. 3.2), however, it is justified to assume that the evolving KPs
are more likely to fall into one of the classes that we used for our tests.

3.7.2 The Opponents

The algorithms referred to as lih and linJ, are based on the amortized linear time reduction
method described in Section 3.4, and they use boundsdU,, respectively. Methods DHR,

and MTR have been described already in Section 3.3.3. We implemented all algorithms in the
same CP environment. Table 3.1 summarizes the major characteristics of the candidates used
in the experiments. All methods ne€@{n) memory for the propagation stack and for the
different orderings used. On{y(1) additional memory is required within a choice point.

Notice, that in our experiments we do not evaluate the filtering algorithm based on a mixture
of boundU, andU3 which was sketched in Section 3.5. The propagation algorithm based on
this mixed bound visits only slightly fewer choice points tharlyn but therefore requires a
much higher computation time. Remember from Section 3.4 that the amount of work required
to perform propagation using bourdh is almost the same as using boudg. But when
using the mixed bound, the workload is twice as large as that for bound

As we will show in this Section, we are facing a trade-off between the time needed per
choice point and the reduction in choice points that can be achieved by using tighter bounds.
Within the test environment that we have chosen for our experiments, a slight reduction in
choice points does not justify a much higher effort undertaken in each choice point. Therefore,
the propagation algorithm based on the mixed bound is only of interest in the context of a
more complex CKP incorporating additional and possibly hard side constraints that would
make even small reductions in the number of choice points more favorable. However, the
algorithm developed in Section 3.5 is not competitive in the KP setting we use here where we
try to avoid cross talking with additional constraints and to evaluate the pure performance of
the different propagation algorithms.

3.7.3 Experimental Results

The simple approach for solving a CKP in a CP context would be to introduce a sum-constraint
(i.e. X jwjxj < C) plus a constraint stating that we are only looking for improving solutions
(i.e. Y pjXj > B). However, as shown in Table 3.2, this approach cannot compete with the
other propagation methods at all. Both the number of choice points and the CPU time grow
exponentially as the problem size increases. A dash means that the average calculation for a
test instance takes more than two hours. Only small problems with not more than 40 items
can be solved within that time limit for both classes. The poor performance of the pure CP
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Size uncorrelated weakly correlated

n cp time cp time

10 37.77 0.01 73.74 0.01
20 1455.80 0.16 28736.07 2.91

30 141 338.82 15.50 16771406.92 1641.94
40 10311820.44 1410.07 — —

Table 3.2: The pure CP approach for both problem classpds the average number of choice points,
time the average time in seconds for 100 instances of the given size.

Size DHR linU; linU; MTR
n cp time cp time cp time cp time
10 243 0.00 0.87 000 0.67 0.00 0.67 0.00
20 547 0.00 268 0.00 235 000 235 0.00
40 7.20 0.00 361 0.00 3.22 0.00 3.22 0.00
60 10.18 0.00 6.07 0.00 526 0.00 5.26 0.00
80 1396 0.01 843 0.00 7.04 0.00 7.04 0.00
100 14.21 0.01 820 0.00 6.75 0.00 6.75 0.00
200 24.85 0.02 17.16 0.02 14.47 0.01 14.47 0.01
300 32.47 0.04 2257 0.03 18.76 0.02 18.76 0.02
400 38.19 0.05 27.69 0.04 23.28 0.04 23.28 0.04
500 46.50 0.08 33.64 0.06 28.68 0.05 28.68 0.05
600 63.61 0.11 48.67 0.09 4095 0.08 40.95 0.08
700 54.67 0.11 41.16 0.09 34.53 0.08 34.53 0.08
800 69.92 0.16 51.76 0.13 42.38 0.11 42.38 0.11
900 68.89 0.17 51.76 0.14 4235 0.13 4235 0.12
1000 97.83 0.26 72.38 0.21 59.73 0.17 59.73 0.18

Table 3.3: Uncorrelated data instances. We give the average numbers for 100 test sets pansize.
the time in secondsp the number of choice points.

approach highlights the need for sophisticated filtering techniques when knapsack constraints
occur in a CP model. As will be shown in the following, more elaborate techniques are able to

tackle problems of several 1000 items in a few seconds, generating only relatively few choice
points.

3.7.3.1 Small Instances

Tables 3.3 and 3.4 show the average results of 100 different instances of the same data size
We present the running time in seconds, and the number of choice ppwwtsch the method
visits. Table 3.5 shows a comparison of the different methods regarding the time per choice
point for uncorrelated and weakly correlated data.

The Dembo/Hammer based propagation method needs to visit the largest amount of choice
points among the four propagation algorithms tested. This matches the expected behavior
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Size DHR linU; linU; MTR
n cp time <cp time c¢cp time cp time
10 10.42 0.00 6.31 0.00 5.42 0.00 5.42 0.00
20 2041 0.00 13.82 0.00 11.35 0.00 11.35 0.00
40 33.26 0.01 2342 0.01 1987 0.01 19.87 0.00
60 37.69 001 26.69 0.01 2252 0.01 2252 0.01
80 56.07 0.02 40.10 0.01 3321 0.01 3321 0.01
100 61.60 0.02 4549 0.02 37.94 0.02 37.94 0.02
200 103.85 0.06 77.05 0.05 64.33 0.05 64.33 0.04
300 162.20 0.13 123.11 0.11 99.67 0.10 99.67 0.09
400 202.23 0.21 15150 0.17 118.71 0.15 118.71 0.14
500 226.36 0.29 161.80 0.23 12257 0.19 122,57 0.18
600 286.40 0.42 207.56 0.33 158.92 0.27 158.92 0.26
700 345.28 0.58 252.25 0.45 18542 0.36 18542 0.35
800 314.00 0.61 214.64 0.44 151.34 0.34 151.34 0.33
900 428.16 0.89 300.34 0.67 210.06 0.51 210.06 0.49
1000 451.74 1.04 313.50 0.78 220.33 0.60 220.33 0.57

Table 3.4: Weakly correlated data instances. We give the average numbers for 100 test sets per size.
time is the time in secondsp the number of choice points.

of a method that prunes with respect to weaker bounds. Due to the short time per choice
point, though, it is only slightly slower than the other methods on uncorrelated data. Thus, the
results obtained reflect the expected trade-off between an effective domain filtering and the
time needed for it. In the presence of additional constraints (causing higher times spent per
choice point than is needed for propagation), it is likely that a smaller number of choice points
will result in a faster overall computation. lih uses fewer choice points than DHR, but is
not as effective as thd, based algorithms, MTR and lty. For the big instances, these two
algorithms only visit between 50% and 65.6% of the choice points needed by DHR.

For weakly correlated data, Iy only visits 69.7% of the choice points of the DHR routine
at most. Moreover, i, slightly outperforms DHR with respect to the total running time.
Notice that the time spent per choice point bydinfor weakly correlated instances is less than
for uncorrelated data. The reason for this is, that the preprocessing time taken for initializing
the more complex data structures foilis, and for sorting the items according to weight and
efficiency is spread over a much higher amount of choice points.

3.7.3.2 Big Instances

To get a clearer insight into the characteristics of the different algorithms, we performed some
tests on bigger instances. Going up to 10000 items, the disadvantages of the poor bounds
used by liid; and especially DHR become obvious. Due to a much larger amount of choice
points, the total running times exceed those diirand MTR (see Table 3.6).

Still, MTR and linJ, need on average about the same time. We assume that for smaller test
instances, the binary search performed by MTR is faster than the more complex book keeping
of linU,. As the problem size increases, however, the difference in efficiency becomes more
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Size Type DHR linUp linU, MTR
n time/cp timelcp time/cp time/cp
500 uncorrelated 1.72 1.78 1.74 1.74
500 correlated 1.28 1.42 1.55 1.47
1000 uncorrelated 2.66 2.90 2.85 3.01
1000 correlated 2.30 2.49 2.72 2.59

Table 3.5: Uncorrelated and weakly correlated data instances. We give the average time per choice
point in milliseconds for 100 test sets per size.

Size DHR linUq linU; MTR
n cp time cp time cp time cp time
1000 97.83 0.26 7238 0.21 59.73 0.17 59.73 0.18
2000 161.48 0.79 120.64 0.65 100.38 0.51 100.38 0.56
3000 202.34 159 14843 1.31 11890 1.00 11890 1.06
4000 291.00 3.17 205.16 2.43 146.58 1.73 146.58 1.82
5000 360.47 4.82 24532 3.79 18483 2.65 184.83 2.98
6000 534.61 9.46 376.69 7.81 19743 3.84 197.43 4.30
7000 620.48 1290 431.55 10.11 294.18 6.78 294.18 7.57
8000 823.34 21.08 567.43 16.47 285.22 8.19 285.22 9.23
9000 1051.72 31.76 71251 23.74 435.65 1450 435.65 15.46
10000 1143.54 38.39 797.58 30.21 620.35 22.71 620.35 24.99

Table 3.6: Uncorrelated data. Comparison of running times for the new amortized linear time prop-
agation algorithms and implementations of DHR, and MTR. We give the average time in seconds as
well as the number of choice points for 100 test sets per size.
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Sizen linUy (timeper cp) MTR (time per cp)

500 1.74 1.74
1000 2.85 3.01
2000 5.08 5.58
4000 11.80 12.42
8000 28.71 32.36

16000 71.71 75.42

Table 3.7: Uncorrelated data. Comparison of running times per choice point for the new amortized
linear time propagation algorithm based on bolthdand the implementation of MTR. We give the
average time per choice point in milliseconds for 100 test sets per size.

uncorrelated weakly correlated
Size linU, MTR linU, MTR
n cp time  time cp time time

10000 620.35 22.71 24.99 1626.78 60.98 66.58
11000 629.43 26.38 28.76 2572.45 110.47 121.08
12000 604.87 28.04 3231 2590.45 125.40 137.21
13000 1341.42 69.30 77.31 2694.07 142.13 156.26
14000 875.71 50.42 56.96 3520.18 206.68 228.54
15000 1041.80 64.60 70.74 2818.97 185.33 204.80
16000 1256.73 90.12 94.78 2164.99 15456 172.14
17000 1670.81 124.53 139.63 3145.36 250.59 276.93
18000 2580.28 205.81 227.81 2980.91 251.43 279.63
19000 2870.68 243.05 274.93 4871.67 435.33 476.97
20000 2750.36 256.88 288.15 4319.27 405.56 452.50

Table 3.8: Comparison of running times of i and MTR on uncorrelated and weakly correlated
data.cp is the number of choice pointdme the running time in seconds.

apparent, and Iid, outperforms MTR (see Tables 3.7 and 3.8).

One drawback of the new methods is the need for an initial sorting step in the preprocessing
in which a profit and a weight ordering of all items are calculated. However, timing experi-
ments show, that this initial step costs about 0.06 seconds for 10 000 items and takes less than
0.01 seconds for 1000 items. According to Table 3.6, the total running time for these problem
sizes is much higher. Hence, the preprocessing time can be neglected in practice.

3.8 Conclusions

e proposed a formal definition of optimization constraints and relaXgdconsistency.
Propagation based on these concepts has proved to be quite successful in recent years.
Based on relaxation bounds for KP, we introduced a new reduction algorithm that runs in
amortized timeéd(n) for Q)(log n) calls. This algorithm can be used efficiently as a propaga-
tion routine when solving the CKP in a CP context.
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In a CP search, the efficiency of the algorithm developed depends on the number of choice
points and the time needed per choice point: The more choice points are investigated during
the search, the less dominant the preprocessing times for initialization and sorting. If other
routines that propagate additional constraints of the CKP or calculate expensive bounds on
the objective require more time per choice point, an effective pruning behavior that justifies a
higher effort spent per choice point becomes more important.

Experiments show that in a tree search the algorithm is as effective as another method based
on a reduction technique previously proposed by Martello and Toth for KP. However, theoret-
ical analysis and experimental comparisons show, that the new method is asymptotically more
efficient. Finally, the routines presented have already been used successfully in combination
with other constraints in a Lagrangian relaxation based approach for a multimedia application,
see Chapter 7.
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Airline Crew Rostering

Routing and scheduling of crews and equipment in large public transportation networks
such as airlines, railways, and bus companies has been a major field for optimization for

a long time. Different planning problems such as fleet assignment, aircraft routing, and crew
scheduling have been addressed by numerous research papers. A recent book by Yu [213] and
the article by Rushmeier et al. [181] give examples of problems and solution approaches in
the airline industry.

Optimizing crew scheduling problems is highly motivated by the potential cost savings
in this area. According to Anbil et al. [3], published in 199%, one percent increase in
[American Airlines’] crew utilization translates into US-$ 13 million savings each y&ar”
The “total crew cost [..] exceeded US-$ 1.3 billion every year and was second only to fuel
cost”. For United Airlines Graves et al. [96] repdidavings of US-$ 16 million annually in
crew scheduling costsdfter switching to some crew planning system. Deutsche Lufthansa
reported crew costs @922 million for the passenger segment for the first half of 2002 (see
[66]), which is almost one fifth of all expenses in that segm€siZ billion).

Nowadays most large airline companies use optimization in crew planning. Nevertheless,
improving the underlying algorithms or models can still result in savings of some million Euro
per year.

4.1 Solving Airline Crew Rostering Problems

I n theairline crew scheduling problem set of basic activities or tasks typically, to fly an
aircraft from A to B — has to be assigned to a set of crew members such that all basic ac-
tivities are covered. Additionally, complex rules and regulations coming from legislation and
contractual agreements have to be met by the solutions. Different objectives like minimizing
overall costs and maximizing crew satisfaction are of interest. The latter objective is chosenin

LAt that time, American Airlines employed more than 8 300 pilots and 16 200 flight attendants [3].
2We will useactivity andtasksynonymously.
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so-called preferential bidding systems where crew members are allowed to express their likes
and dislikes for certain activities (see, e.g., Gamache et al. [84]).

In larger airlines the crew scheduling problem is decomposed into a crew pairing and a crew
assignment (or rostering) problem. In the crew pairing problem the basic actifligbs|egs
(flight without stopover), are grouped into so-calleairings A pairing is a sequence of
flight legs usually starting and ending at the same home base and is considered one single
“piece” of work. A pairing corresponds to one or more days of work and will be assigned as
a whole to one or more named individuals. However, in the crew pairing problem the pairings
remain anonymous. Pairings have to respect certain rules, e.g., connection time between flight
legs and rest time between duty days. The crew pairing problem has been studied by several
authors (see, e.g., Andersson et al. [5], Barnhart and Shenoi [20], Chu et al. [54], Desaulniers
et al. [63]).

The topic of this chapter is therew assignment proble(CAP). In the CAP the pairings
together with other activities such as ground duties, reserve duties, and off-duty blocks must
be assigned to named individuals. The outcome of this is a so-caler for each crew
member. Rosters must respect rules and regulations additionally to those considered in the
pairing problem. These rules can be classified sitmle crew member rulesnd multiple
crew member rulesThe rules of the first class only influence the legality of a single roster,
whereas those of the second class express regulations on combinations of rosters or crew
members. Crew assignment is considered to be a large scale optimization problem, as in
practice several thousand pairings and other activities have to be assigned to hundreds or
possibly even thousands of crew members. The number of rules and regulations which must
be respected can be up to one hundred and the number of possible rosters is gigantic.

4.1.1 The Airline Crew Assignment Problem

Given a set of crew members, a set of pairings, a set of rules and a cost funatistera

is an assignment of a subset of pairings to one specific crew membsche&dlules a set

of rosters such that all rules are obeyed and every pairing is assigned to exactly one crew
member. Rules may concerrsangle crew membeor multiple crew membersSingle crew
member rules regard each individual crew member’s roster, stating for example that no two
temporally overlapping pairings can be assigned to the same crew member. Multiple crew
member rules aim at more than one crew member, stating for example that two given pairings
must be assigned to two crew members out of which at least one must have a certain level of
experience. The cost function associates a cost with every legal schedule, and its minimization
is desired.

In our case, every rule in the rule set only deals with just one single crew member, and the
objective function is linear over the rosters. That means that only single crew member rules
can be modeled and that the cost of the entire solution to the CAP is defined as the sum of the
costs of the selected rosters. More formally:

Definition 8 Letk,m,n € IN and letC := {1,...,m} theset of crew memberand T :=
{1,...,n} theset of pairings

1. LetR := C x 2T. Everyr € R is called arosterandR is called theset of all possible
rosters
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2. LetB := {0,1} andH := {hy,...,hg | hj : R - B V1 <i < k}. Everyh € H is
called a(single crew member) rulend H is called arule set

3. Arosterr € R is calledlegal (with respect to a rule sét) iff h(r) = 1 VYh € H.
L(H) := {r € R; ris legal} is theset of legal rosters (with respect to the rule ldgt

4. f: R — Q7 is called acost function

5. TheCrew Assignment Problem (CAR)to minimize&_; <<, f((Ci, ti)), where(c;, tj) €
L(HV1I<i<ms.t.

a) {¢1,...,cm} =C
b) [J ti=Twheretintj #0=i=jvi<ij<m

1<i<m

The model as stated above neither allows non-linear objectives when combining rosters,
nor permits to restrict the combination of rosters by additional multiple crew member rules
one might be interested in when tackling real life applications. Nevertheless, the methods we
present to solve the above problem allow to treat linear multiple crew member rules as well.

4.1.2 Current Solution Methods

To our knowledge, all published work on the airline CAP follows the idea of generate-and-
optimize or column generation, see Gamache and Soumis [84], Day and Ryan [61], and Ryan
[182] for examples. The problem is divided into a subproblem where a subset of all legal
rosters is generated, and a master problem where some of these rosters, one for each crew
member, are selected. The master problem is a linear integer program whereas the structure
of the subproblem is dependent on the rules, regulations, and objectives of the underlying
CAP. Usually, one iterates between the master problem and the subproblem, thus gradually
improving the solution quality.

The generation of legal rosters in the subproblem is either done by partial enumeration
based on propagation and pruning techniques [131] or by solving a resource constrained short-
est path problem where the constraints ensure that only legal rosters are generated. The ob-
jective function measures the reduced costs of the roster with respect to the solution of the
continuous relaxation of the master problem defined on the previously generated rosters [84].
The latter approach is known as resource constrained shortest path column generation. In this
approach, the subproblem can be solved optimally and one can prove that it is possible to
obtain the optimal solution to the entire (relaxed) problem without explicit enumeration of all
possible rosters.

Resource constrained shortest path column generation is a very powerful technique but it is
only useful if rules, regulations and objectives satisfy certain properties (see Desrosiers et al.
[65] for an overview). Especially for European airlines though, there are very strict rules
enforced by legislation, unions, etc. that define the feasibility of schedules. Propagation and
pruning techniques do not depend on particular assumptions on the problem, and thus seem
to be a good choice for highly constrained rostering problems.

Several alternative approaches have been proposed for solving the railway CAP, which dif-
fers slightly from the airline crew assignment, but also has to model rules and regulations.
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Caprara et al. [47] gave an algorithm that uses information from a Lagrangian lower bound
based on the solution of an assignment problem to guide a heuristic. Their algorithm won
the first prize in a competition organized by the Italian Railway Company. For the Lisbon
Underground, Cavique et al. [50] used a Tabu Search procedure working on the entire so-
lution. The contractual and operational rules in this case consist mainly of time limits for
minimum/maximum work time and for meal breaks.

For the approach presented here, the work of Caprara et al. [45] is of certain interest. Their
approach is mainly based on the constraint logic programming (CLP) paradigm enhanced
with a lower bounding procedure taken from the operations research field. This is the natural
choice since good and fast bounding procedures were available from [47]. The efficiency
of the approach is supposed to be due to the existence of these bounding procedures for the
case considered. Thus, a generalization to the generic airline CAP considered here is not
straightforward.

4.1.3 The Airline Test Case

For our experiments, we use data for several 4 week planning periods of Spring and Summer
1998 from a major European airline (compafdy. The problem instances consider cockpit
crew at one crew base and consist of around 400 crew members and around 1000 activities
which have to be assigned.

For the crew assignment, the airline is interested in fair rosters which minimize overall
costs. The costs are represented by a linear objective function on the rosters and the unas-
signed activities. The main costs of each roster depend on the total flight time (or block time)
and costs on extra days off.

In the production system of that airline, around 90 single crew member rules are imple-
mented. Representative subsets of rules and regulations have been chosen for our experiments.
However, certain issues such as individual rule relaxations or restrictions are not considered.

The following lists seven rules which have been implemented for the test case presented
here. The formulations of some rules use the tamine daywhich is a 24 hours period not
corresponding to a calendar day. It starts at timen one day and ends one minute before
on the next day.

(R1) Minimum Rest at Home Basé crew member gets at least gn-hour rest period at
his/her home base between two activities.

(R2) Minimum Rest for One Day Offf a crew member has one complete airline day off, i.e.,
the rest between two activities contains one airline day, the rest period must be at least
12 hours.

(R3) Minimum Rest for Two Days Offf a crew member has two complete airline days off,
i.e., the rest between two activities contains two airline days, the rest period must be at
leastrz hours.

(R4) Minimum Rest for Three Days Offf a crew member has three complete airline days
off, i.e., the rest between two activities contains three airline days, the rest period must
be at leasty, hours.
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(R5) Latest Check-out for Two Days Off:an activity is followed by a rest period containing
two airline days, the activity is not allowed to end imaght period i.e., the period
defined by an intervahj, 1]

(R6) No Early Briefing After Five/TwoAfter a 5-day working period followed by two airline
days off, a crew member cannot be assigned an activity starting beforeime

(R7) No two trips on the same dajxcept for preassignments, it is not allowed to have two
flight trips on the same day.

Additionally, crew members are required to have special activities like simulator training,
medical checks, etc. during the planing period under consideration. These activities usually
require interaction with resources that are not necessarily known in the planning system (e.g.,
slots for the simulator, medical personal, etc.). Therefore, in the present work they are not
handled as special rules but simply by assigning these activities to a crew member in advance.
We refer to these activities @seassignments

Note, that due to the generic approach based on CP, the rule set can easily be extended and
modified without significantly changing the algorithms described in the following sections.

For the column generation approach used in this work, we decompose the CAP into a
subproblem, where legal rosters that obey (2.8) are generated, and a set partitioning master
problem ensuring that all activities are assigned exactly once.

4.2 A Column Generation Model for the CAP

he definition of the CAP as stated above allows to apply the column generation principle,

i.e., it can naturally be decomposed into gwbproblenmof generating legal rosters and
the set partitioningnaster problemThe latter one is an integer program (IP) that ensures 5a
and 5b of Definition 8.

4.2.1 The Subproblem

For each crew member we generate a set of rosters. A roster for crew membeset of

activitiesY that contains the chosen and possibly preassigned actiRibéthe crew member

and that satisfies all single crew member rules. Each generated roster leads to the introduction

of a new column in the master problem. For this purpose, we need the cost coeffidieatis

defined by this roster, as well as the coefficients for each constraint of the master problem.

These coefficients are uniquely defined by a roster and will be calculated when generating the

roster. They also allow to check (2.8) and to generate only rosters with negative reduced costs.
The subproblem for each crew member consists of generating a set of rosters. For each

roster we have to find a s¥tof activities, a cost coefficient,, and the coefficierd; y for the

master constraint such that the following conditions are satisfied:

1. PCY C T, whereT is the set of all tasks that have to be assigned,
2. Y satisfies the single crew member rules, and

3. obeys the negative reduced cost consti@aint ) ; A - ajy < 0.
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In the following, we introduce a constraint programming approach in Sect. 4.2.1.1 and show
how costs and reduced costs can be determined by finding a path in a graph (Sect. 4.2.1.2). We
introduce and show how to encode the reduced cost constraint in this approach (Sect. 4.2.1.3).
In order to obtain a powerful propagation, we additionally exploit the path-finding algorithm
and encapsulate it in a path constraint (Sect. 4.2.1.4). Section 4.2.2 shows how the propa-
gations of this constraint can be computed efficiently in linear time. Since the path finding
approach alone does not take into account all airline rules, we introduce these additional con-
straints into the constraint model in Sect. 4.2.2.1. Finally, Sect. 4.2.2.2 presents some search
heuristics for solving the subproblem.

4.2.1.1 Formulation as a CSP

In this section, we formulate the subproblem as a constraint satisfaction problem allowing us
to express complex airline rules and regulations.

For the roster generation problem of crew membewxe introduce a single set variable
denoting the (unknown) set of taskswfThe value ofY has to be a subset of the set of tasks
T. Initially, the possible set p¢¥) contains all tasks and the required set(¥qcontains alll
preassigned tasks of the crew member. During roster generation, the required set contains all
tasks that have already been assigned to the considered crew member, whereas the possible set
contains activities that are still candidates to be assigned. Constraint propagation and search
decisions will then remove tasks from the possible set or assign new tasks by adding them to
the required set. If the required set is equal to the possible set, the set variable is bound and a
solution has been found.

Most rules and regulations require the introduction of further constrained variables. For
example, for ensuring a minimal rest time after a given number of days off we introduce a
constrained integer variabtg for each task; that represents the number of days off directly
after this task.

We now give a small example illustrating effects of domain reduction during roster genera-
tion. Consider the set variab¥eof a crew membet and suppose that its possible set(0Os
initially contains the four tasks, ty, t3, t4 satisfying following properties:

0 < star(ty) —endt;) < m
lday < star{t3) —endt;) < 12 (4.1)
2 < star{ty) —endty)

If crew memberc has no preassigned tasks then the required séYjeig empty initially.

Now we start the roster generation procedure which explores different search decisions. For
example, it assigns tadk to crew membec by adding it to reqY). This search decision
leads to following domain reductions, which are all executed before another search decision
is made.

1. Sincet; isinreqY) and the rest betwedn andt, is smaller than the minimal rest time
11, the minimal rest time rule removésfrom pogY).

2. The earliest task that can folldwis nowts. Since the rest time between these tasks is
greater than 1 day the lower bound rfdn) of the variabled; representing the number
of days off aftert; is set tol.
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3. Since the rest time betwe¢pandts is smaller than the minimal rest timg afterl
day off, the minimal rest time rule for 1 day off removgsrom pogY).

Table 4.1 summarizes these domain reductions.

Initial domain Add t;toY Reduced domains
req(Y) % {te} {te}
posY) {ti,to,t3,t4} {ti, to, 13,4} {t,t4}

Table 4.1: Domain reductions after an assignment

4.2.1.2 Shortest Path Problems

So far, we have not discussed how to calculate the coefficogngsda; y (as introduced in
Sect. 4.2.1). In CAPs, the cast of a roster is often determined by an additive cost function,
and in cases where the cost is not completely additive, an additive function will usually be a
good approximation. Furthermore, the dominating terms in (2.8) tend to be those associated
with the A coefficients, as there is a strong feasibility component in the problem. These terms
are always additive. For each taskelected inY, we obtain a cost; and the resulting cost
of the roster is the sum of thg’s of all selected tasks. The cagtdoes not only depend on
taskt, but also on the next tagk. For example¢t can depend on the rest time aftewhich
depends on the arrival time daind the departure time of. In the following, we assume that
roster costs are in fact defined by a sum of task cnstghich depend on the selected tasks
and their successots(but not on any other tasks).

Due to this assumption, we can model the problem of finding a cheapest set of tasks by the
problem of finding a shortest path in a weighted gr&pk- (V, E). The nodes of the graph
are the tasks plus an additional sous@nd an additional sin¥.

V=TuU/{ss'} (4.2)

If taskt’ has a start timetart(t’) that is greater than the end tirered (t) of taskt we introduce
an edgdt, t’). Furthermore, we introduce an edge from the sositceany task and an edge
from any task to the sinks':

E={(tt)eTxT]|end(t) <start(t)}u{(s,t), (t,s') |[te T} (4.3)

Hence, the grapl is a directed acyclic graph and if we order the task3 iby increasing
start time we obtain a topological ordetty, . . ., ty, s’ on the nodes (see Fig. 4.1).

Each legal roster corresponds to a path from source to sink. The roster costs are obtained
as the path costs if the edge weights are given as follows:

1. An edge from sourceto nodet is labeled with cost&s ¢ := 0.

2. An edge from nodé to nodet’ is labeled with the costs) ¢ that present the costs for
executingt’ directly aftert.

3. An edge from nodéto the sink node’ is labeled with the costs thawill have if it is
the last task in the roster.
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pairings

time

Figure4.1: An optimal and legal roster is equivalent to a constrained shortest path in a weighted DAG.

We can also represent the reduced costs of a roster in this way. We distinguish two kinds of
constraints in the master problem. The first kind of constraint ensures that exactly one roster
is selected for each crew member. We know a-priori that the coeffigjeatl, if constraint

i concerns the considered crew membemnd 0 otherwise. The second kind of constraint
ensures that each task is covered by the required number of crew members. The cogfficient
of the latter constraint will b&, if the constraint concerns taskand if taskt belongs to the
selected path. Otherwise it will i We can therefore simplify (2.8) as

_AC — Z(wt,t' — )Lt) <0 (44)
teY
whereA; is the dual value of master constraint for tasknd A is the dual value of master
constraint for crew member Edge weights are then adapted correspondingly.

1. For edges from the sourseto any taskt we only add the negative dual of the crew
member, i.e.,
Cot = —Ac. (4.5)

2. Edges from nodeto nodet’ (or to sinks’) are labeled with the difference of the initial
costswy v and the dual value of tadk

C;,t' = Wt — At (46)

These new cosmﬁ[ o reflect the reduced costs for performing activityftert. We call them

also reduced costs of activityand we distinguish them from the initial costgy of taskt.

Each roster with negative reduced costs then corresponds to a path from source to sink with
negative costs in the graph with Welghﬁ, However, not every path from source to sink is a
legal roster. We can already reduce a large number of illegal paths in a preprocessing step by
removing edges. If task cannot follow task since this violates some rule (e.g., on minimal

rest time) we suppress the edgdet’) in the graph. Rules that depend on more than two tasks
cannot be treated in this way. For example rule (R6) requiring a day off after 5 days of work
depends on more than two successive tasks. In the next sections, we show how constraint
satisfaction techniques can be exploited to obtain dynamic reductions of the graph.

4.2.1.3 A Negative Reduced Cost Constraint

We show how to encode the negative reduced cost condition in the CSP-framework. The first
idea is to use (4.4) and to directly encode it by a sum-over-set constraint. For the sake of
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readability we do not specify the relation of the constraints, but just give the condition that the
constraint is imposing on the value 6f

A= Y /<0
tey 4.7)
where ¢/, =C; — Mt

The initial costs; of taskt and its ‘reduced costs} are represented by constrained variables.
The variablec;y can have a more complex definition involving next-in-set constraints (which
will be explained in Sect. 4.2.2.1).

Although this is a straightforward way to express the negative reduced cost constraint, we
have to analyze how effective it is. The negative reduced cost constraint is a very tight con-
straint. If it does not reduce the domains sufficiently early during the search, much search
effort will be spent in subtrees of the search space which will not contain any roster of nega-
tive reduced cost.

We only have an upper bound on the reduced costs of a roster, n@mé&he sum-over-
set constraint uses this upper bound as follows. First, it determines a necessary lower bound
Ib by summing up the lower bounds niij) of the tasks. Iflb is strictly greater thar®
an inconsistent search state is reached and backtracking occurs. Otherwise, if thébbound
is smaller tharD the constraint checks for each elemenb poqY) \ reqY) whether its
selection would make the lower bound greater tBaif so, the task will be removed from
the possible set.

This method is only efficient, if a good lower bound is computed. The lower bound is
defined as follows:

b= —A¢ — Y. min(c;) + Y. min(c}) (4.8)

tereq(Y),min(c;)>0 tepos(Y),min(c{)<0

Suppose that almost all tasks could have negative reducedc¢o3tse sum-over-set con-
straint does not know any incompatibilities between tasks and assumes that all task¥'in pos
could be selected. In this case, we obtain a very small negative lower bound, which probably
will not lead to any domain reductions. Domain reductions will only occur deep in the search
tree when the size of the possible set comes close to the size of the required set.

The graph introduced in Sect. 4.2.1.2 avoids a large number of incompatible tasks. If task
t’ cannot follow task there is no edge fromto t’. A path of the graph never contains two
successive tasks that are incompatible. As a consequence, a shortest path in the graph leads to
a much tighter lower bound and to better propagation.

In the next section, we introduce a path constraint that implements this approach and that
provides a significant improvement over the sum-over-set constraint. We nevertheless keep the
sum-over-set constraint in order to be able to measure the improvements. In our experiments
we use a simplified implementation of this sum-over-set constraint that avoids all calculations
for propagations which will probably not be effective anyway. It just provides the basic prun-
ing rule that compares the calculated lower bolimavith the given upper boun@. Hence,
no domain reduction is caused by this constraint. It thus provides an interesting basis for
comparisons, because it is fast and does not lead to any computational overhead.
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4.2.1.4 Cost based Filtering for Shortest Paths on DAGs

In this section, we introduce a path constraint for acyclic graphs that provides a powerful
propagation for the negative reduced cost condition.

The path constraint is defined for a directed acyclic gi@ph (V, E), the edge costs j, a
set variableY, and a variable. The graphG has the same form as in Sect. 4.2.1.2 except that
we use numbers for representing the nodes. If the tasks are ordered by increasing start time as
followsty, ..., t, we replacd; byi, s by 0, ands’ by n + 1. Since there is no edge froino j
if j < 1, the node numbers represent a topological order.

To simplify the notation we defink := s andt,,; := s'. The path constraint then has the
variablesY andz and is defined by two conditions:

1. Y represents a path in the graph from sowstesinks’, i.e.,Y C T and

{(i,j) Itie YU{s}, tj=next(t;,Y)} CE (4.9)

2. z is the sum of the edge costs

Z Ci,j (4.10)
tieYU{s},
tj:nextti,Y)

INI
I

where nextt, Y) denotes the successortodn the pathy. Since we have a topological order
on G, this successor is uniquely defined as

next(t,Y) = min{t' e YU {s'} | t' >t} (4.11)

where t; >t iff j>i.

In the following, we introduce propagations of the path constraint that are important for
roster generation. In this case, we just have the upper b6undthe path costg. The
propagations require the calculations of paths from source to sink that contain all required
tasks and only possible tasks (i.e., the set of natle$ such a path has to satisfy &) C
Y C pos(Y)). We call such a pathdmissible The propagation rules are:

1. If the bound miiz) is smaller than the costb of the shortest admissible path (ero
if there is no admissible path) we replace itlby If the new bound is strictly greater
than the upper bound mgg), a failure is obtained as a consequence.

2. If the costs of the shortest admissible path through nddei € pogY) are strictly
greater than the upper bound njaxwe can remové from pogY).

In the next section, we show how shortest admissible paths can be computed efficiently. Fur-
thermore, we discuss how to maintain these paths when incremental updates occur.
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4.2.2 Implementation

To compute a lower bound on the reduced costs, we just have to sohsntjle source
shortest path probleSSSP) starting with node We denote the single source shortest path
distance frons to s’ by y3, and call it theSSSP-distanceThe SSSP-distance is the desired
lower bound on the reduced costs of all legal rosters, as each of them can be identified with a
(s,s')-path.

To solve the SSSP, we apply an algorithm that makes use of the acyclic structure of the
graph. It visits nodes in topological order and thus runs in linear @& | + |E|). Further-
more, it does not require that edge costs are positive (see Cormen et al. [56] for details).

However, we have to ensure that the algorithm determines only nodes which are subsets of
pos(Y) and supersets atq(Y). For this purpose, we consider only nodepas(Y) and we
ignore all edgesi, j) that go around a node odq(Y). That means, if there islac req(Y) s.t.

i < k < jwe do not considefi, j). This can be done efficiently by determining the smallest
elemenk € req(Y) that is strictly greater thanand ignoring all edge§, j), V] > k.

During the search for a legal roster, the domairy afhanges frequently, which means that
many and often similar SSSPs have to be solved. We therefore developed an incremental
version of the algorithm that computes the differences in the domains of the current and the
last iteration. The required set may have grown and the possible set may have shrunken. If
a new node became required, we need to restart the SSSP-algorithm with this node and can
stop when we first run over an already formerly required node; its difference in distance then
applies to all following nodes as well. The algorithm follows the support idea in the style of
AC-6 (Bessiére [31]). If a nodé left the possible set, we check if any adjacent node
affected by that change. We célthe support nodédor i.

If the nodei is affected, its support may be replaceable by another node without a change
in the distance; to the start node. If this is not the case, we need to do the distance update
and mark the successors of ndder a continuing update on all affected nodes. Notice, that
the updates for all nodes can be done in one pass.

Of course, if the lower bound becomes greater than zero, the search for a legal roster with
negative reduced costs fails and we backtrack. If not, we can use the distance information just
computed to reduce the domainYfurther.

To eliminate activities fronpos(Y), we must determine the cost of a shortest admissible
path going through nodec pos(Y). For directed acyclic graphs, this cost is simply the sum
of the costsy; of the shortest path from the sourc nodei and the costyf' of the shortest
path fromi to the sinks’. The latter can be computed with the same algorithm by just inverting
all the edges and by applying it to the sisik If y? + yis' iS non-negative, we removerom
the possible set. This idea was originally proposed by Aneja et al. [6].

We summarize our discussion in Alg. 5. To have a compact representation we omit the
technical details of the incremental variant.

4.2.2.1 Single Crew Member Rules

The rules and regulations coming from legislation and contractual agreements are formulated
by constraints over set variables, such as cardinality constraints, sum-over-set constraints,
next- and previous-in-set constraints, or set-of constraints. Most of them are provided by the
constraint library LOG SOLVER, others have been implemented as extensionsoaf/SrR.
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Algorithm 5 (Non-Incremental) Shortest Path Constraint
forallie Tdo
y; oo, yis' — 0]
y$ < 0; % < 0/ Init source and sink
k < 0;
I determining shortest path from sourgo all nodes
for all i € V taken in increasing topological ordéo
if (k <i)then
k < min{l e reqY) | | > i}; I get next required node in the top. ordering
for all j € pos(Y) s.t.(i,j) € Eandj < kdo
if (yJS > yf +¢jj) then
Yj < ¥i +Cij
I determining reverse shortest path from sghto all nodes
k + 0;
for all i € V taken in decreasing topological ordiy
if (k > i) then
k < max{l e reqY) | | < i}; I get next required node in the top. ordering
for all j € pos(Y) s.t. (j,i) € Eandj > kdo
if (v > 5 +cj) then
Y; ¥ i
if (y3 > min(z)) then
min(z) < yg I propagate new lower bound on costs
for al i € pos(Y) do
if (v +y¥ > max(z)) then
pos(Y) <+ pos(Y) \ {i} 1 exclude nodes that are too expensive

Given the flight timef; (block hours) of each taskand a maximal flight timé=, we can
express a maximal flight time rule by a sum-over-set constraint

Y f<F. (4.12)
teY

In order to express a minimal rest time rule between two successive tasks, we need the arrival
timeend(t) of a taskt and the departure tinstart(t’) of the next task’. Given a minimal rest

time # between two tasks, the minimal rest time rule can then be expressed by the next-in-set
constraint (4.11) as follows:

start(next(t,Y)) —end(t) >y (4.13)

where nextt, Y) is defined as in (4.11).

Regulations on days off, maximal duration of working periods, and so on, can be expressed
as well, but usually lead to more complex constraint models. In order to facilitate this model-
ing task, a specific BsSTERLIBRARY has been developed in the scope of the®oT project
[165]. Complex crew regulations that have been formulated by expressions ob$mEER
LIBRARY are automatically translated into compact constraint model®a¥ Sr.

In real-world CAPs the rules and regulations will vary from crew member to crew member.
Quite often individuals only differ with respect to parameters (e.g. reduced flying time). This
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does not affect the number of rules or the structure of these. It may also be, that there has
to be some kind of compatibility between attributes (e.g. qualifications) of the crew member
and attributes (requirements) of the tasks. This is also modeled with generic rules, where
the results clearly depend on the crew member in question. A common rule requires that
the aircraft type flown must be in the set of aircraft types, for which the crew member is
gualified. We may have cases where different crew members work under completely different
agreements. This increase the number of rules, but not necessarily the number of constraints,
as some rules will not apply to all crew members.

Since the resulting models become quite complex, we illustrate the possible propagations
just for two rules, namely (R1) and (R2). For (R1) (Minimum Rest at Home Base) we get a
constraint model that excludes all those activities from the possible ¥ethait cannot follow
legally any already required activity. Rule (R2) (Minimum Rest for One Day Off) is modeled
such that any possible activity that follows a required one with one airline day in between is
excluded from further search, if the rest time is less thhanThe corresponding propagation
rules are given in Alg. 6.

Algorithm 6 Propagation Algorithm for Rules (R1) and (R2)
for all t € req(Y) do
for all t' € pos(Y) \ req(Y) do
if (start(t') — end(t) < 71) then
pos(Y) < pos(Y) \ {t'} / Rule R1

for all t € req(Y) do
for all t' € pos(Y) \ req(Y) do
if (one_airline_day(t,t') AND (start(t') — end(t) < 7)) then
pos(Y) < pos(Y) \ {t'}  Rule R2

4.2.2.2 Search Heuristics

The shortest path constraint and the negative reduced cost constraint help to reduce the search
effort in pruning parts of the search tree without using the special structure of the underlying
problem. However, for moderate to large size real-world problems this pruning alone is not
sufficient for finding promising rosters. Heuristics designed for the special structure of the
CAP are needed to prune further and/or guide the search to promising regions of the search
space. The search space is explored by Alg. 7.

Algorithm 7 A Non-Deterministic Algorithm Describing the Search Tree
while (pos(Y) # req(Y)) do
1: select a task € pos(Y) \ req(Y) s.t.t is on a shortest admissible path
2: chose(req(Y) < req(Y) U {t}) OR (pos(Y) < pos(Y) \ {t})
3: apply constraint propagation algorithm

The task selection (Step 1 in Alg. 7) should take care of first seletiimgestctivity from
the possible set. It is often possible to sort activities during preprocessatg (Ordering. In
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case the order of activities depends on the search history, the ordering can also be carried out
during the searchdfynamic orderin

As static ordering method one can choose the first possible successor of the last activity that
is already required. This first activity first approach is believed to be good at generating pro-
ductive rosters with only little idle time between activities. In general, these rosters have a low
cost, due to the fact that airlines typically prefer such rosters to those with much unproductive
time between two activities. This static ordering is also used by Ryan [182].

We get a dynamic ordering when using the shortest path constraint and choosing the pairing
on the path that contributes the lowest value to the path costs.LdWwest Reduced First
(LRF) method selects a task with the lowest reduced cost and proves to be superior in our
experiments. The advantage of LRF is that the costs contributed by the pairing to the resulting
costs of the roster are also taken into account.

For the branching order (Step 2 in Alg. 7) we try to add the selected task to the required set
of Y in the first branch and to remove it from the possible sét oh the second branch.

4.2.3 The Master Problem

To combine the rosters generated by solving the subproblem to one entire work plan, the
master problem has to be solved. It consists of minimizing the total cost (the sum of all
chosen rosters) by choosing exactly one line of work for each crew member, such that all
pairings are assigned exactly once. This problem can be statest @srtitioning problem
(SPP)

SPP: mincx, s.t.Ax =1, xbinary (4.14)

We are also interested in tlset covering problem (SCR)s we use it as a relaxation of the
SPP:
SCP: mincx, s.t.Ax>1, Xxbinary (4.15)

where A is a0-1 matrix, andc is the cost vector for the columns. Both problems are well
studied and good algorithms solving (4.14), (4.15) can be found in the literature (see e.g.,
Caprara et al. [43, 44], Hoffman and Padberg [111], Wedelin [208]).

A legal rosterY for a crew member is translated into a column of ma&iky inserting 1's
into the row corresponding to the crew member and into all rows that correspond to activities
used inY. Especially in the beginning, however, it is unlikely and hard to guarantee that the
columns generated so far will fit together exactly. Havingrew members anch activities,

we extendA by unit-vectorg;, i = 1,...,n+ m, ensuring that the resulting set partitioning
problem always has a feasible solution. The so-call@shmy rostergan be interpreted as
crew members without worki (= 1,...,n), and uncovered activites & n+1,...,n +

m), respectively. To find meaningful solutions, we have to penalize uncovered pairings by
assigning high costs to the columns representing them.

Obviously, solutions consisting of many dummy rosters are not of interest. Therefore we
relax the lasin constraints to SCP constraints, i.e., every activity must be cowaréshst
once. Due to the high costs of the dummy rosters, a solution will contain few or even no
dummy rosters. But in the solution some of the chosen columns might collide in the sense
that there are activities that are assigned more than once. Then, a solutions respecting SPP
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constraints is heuristically obtained by adding new legal subrosters extracted from colliding
ones.

However, in some cases it is not possible to simply fix collisions without generating new
rosters in the subproblem. E.g., a rule limiting the minimum working time for a roster might
not allow to build subrosters of a colliding roster. In such a case, the solution of the SPP will
contain dummy rosters and the subproblem has to generate different rosters from scratch using
new dual information. In Chapter 5 we present a systematic way to master this problem.

4.2.3.1 Multiple Crew Member Rules

In real world applications of crew assignment, there is also a class of multiple crew member
rules that involve properties afeveralrosters. E.g., for cabin crew it might be necessary

to have at leash; people speaking a certain language on a certain flight. Another typical
example is to have at mosp unexperienced persons in the cockpit. As the subproblem only
handles single rosters, these rules have to be handled in the master problem.

A simple way of integrating linear multiple crew member constraints (as the ones sketched
above) is to extend the SPP by additional constraints. These constraints are usually expressed
by a weighted sum over some attributes of the crew members. The only complication arising
then is to compute the reduced costs when generating rosters in the subproblem. To do this,
the column generator just needs to have knowledge about the coefficients of the multiple crew
member constraint that will arise when adding an activity to a roster. In essence (4.8) is
adapted by adding dual values of all those multiple crew member rules in which the current
crew member provides a nonzero attribute.

Therefore, multiple crew member rules do not change the behavior of the negative reduced
cost constraint in principal. Thus to keep the setting simple we will not use multiple crew
member rules in the experiments (Sect. 4.4).

4.3 Overview of the Entire Approach

With the different components discussed before, we are now able to describe their inter-
action. First, we set up the master problem and add dummy rosters (i.e., crew members
without work and unassigned activities) to ensure the existence of a solution. We addition-
ally append a certain number of initial rosters for each crew member. Then we initialize the
column generator and define the search strategies to be used.

Entering the (outer) loop omaster iterationgsee Fig. 4.2), we solve the current SPP-

IP and get a first current solution and new dual values of the LP-relaxation. The column
generator then defines the next subproblem to be solved by picking a crew member and maybe
additionally applying other search limitations as, e.g., fixing some assignments according to
a time window focus and the current SPP solution. We start generating a specified number
of rosters, then add the corresponding columns to the master problem, solve its continuous
relaxation, and update the current dual values. This inner loop corresponds to Alg. 4.

After rosters have been generated for all crew members, we solve the set covering relaxation
of the SPP master problem and generate subrosters of the rosters used in the SCP optimal
solution to resolve collisions in the SPP. Afterwards, the SPP itself is being solved and a new
loop begins.
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Figure 4.2: The entire approach: The inner loop generates columns using dual information, the outer
loop solves the master problem.

This process is either interrupted after a given time limit has been exceeded or when no
more rosters have been generated that yield to an improvement of the LP-relaxation in any of
the subproblems.

4.4 Numerical Results

I n this section, we show that constraint programming based column generation is able to
solve non-trivial crew assignment problems. In particular, we demonstrate the effect ob-
tained by the propagation of the path constraint.

As mentioned before, the problem instances used for the experiments stem from a major
European airline. The rules, regulations, and objective function have directly been abstracted
from the real-world case and preserve the essential characteristics of this case. The data
sets are sufficiently large to measure the effects of constraint propagation, but they are small
enough to run experiments in a reasonable time frame.

To characterize an instance, we specify the number of crew members, the number of pre-
assigned activities, and the number of activities to be assigned. For example, an instance of
type 67-165-280 consists of 67 crew members, 165 preassignments, and 280 tasks. All exper-
iments were run on a SUN Ultra 4 with 296 MHz CPU and 1024 MB main memory. For the
constraint model of the CAP, thedR TERLIBRARY [165] based onUdOG SOLVER 4.4 [116]
was used. The LP and IP problems were solved withal PLANNER 3.3 [115].

It is important to note that the size of a problem instance is not only determined by the
number of crew members and tasks, but also by the number of subtasks (e.g. flight legs and
ground duties) and the number of attributes per tasks. In the example above, the 280 tasks
consist of 1422 sub-tasks. The given rules and regulations are formulated with the help of
66 attributes per task32 per sub-task, and per crew member. A part of these attributes is
translated into constrained variables.

In the experiment for Fig. 4.3 we show the effects of negative reduced cost constraint (NRC)
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Figure 4.3: Number of choice points versus master iteration (left), and running time versus master
iteration (right) for SPC, NRC, and total enumeration. The tests were run with a data instance of
type 10-0-20 that was solved to optimality. (Lines connecting measuring points are given for easier
readability and do not mark intermediate values.)

and shortest path constraint (SPC). We compare both results with a total enumeration, where
neither NRC nor SPC is used to reduce the search space. The left picture shows the reduction
in choice points. In the end SPC used less than half the number of choice points than the NRC.
This gain is not consumed by a significant increase in computation time per choice point. As
shown in the left figure the decrease in running time is quite similar to the decrease in the
number of choice points. As expected, total enumeration is not competitive at all.

To demonstrate the superiority of the shortest path constraint against the negative reduced
cost constraint in more detail we run a test on a small instance where in each master iteration
the number of choice points was noted. Figure 4.4 again shows that the shortest path constraint
uses much less choice points than the negative reduced costs constraint. Furthermore, in the
last iteration the shortest path constraint does not find any columns with negative reduced costs
anymore, thus proving optimality for the continuous relaxation of the master problem. The
negative reduced cost constraint, however, still visits an increasing number of choice points
per iteration.

One reason for the efficiency of the shortest path constraint and the reason why there is
almost no gap between the reduction in choice points and the reduction in time is the use of
the incremental version as mentioned in Sect. 4.2.2. In Fig. 4.5 we compare a non-incremental
version of the shortest path constraint with an incremental one. For a fixed tit6000
sec. for the entire optimization the faster incremental version uses only 2 000 seconds for the
propagation, whereas for the non-incremental version almost 60% of total calculation time
goes into that part of the algorithm. Thus, the incremental version allows to perform nearly
3 times as many propagations as the non-incremental version and hence helps to improve
solution quality.

Figure 4.6 shows a time versus quality comparison of NRC and SPC. After a first big drop
in the objective, the NRC falls into huge search trees that only consist of rosters with non-
negative reduced costs. The SPC can prune those search trees much earlier and therefore
continuously reduces the objective without stalling.

The numerical results clearly prove the potential of SPC and that the overhead created in
the subproblem pays off when comparing it to NRC. However, our experiments also showed
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Figure 4.5. The picture shows time versus the number of calls of the propagation routine using the
incremental and the non-incremental implementation of the shortest path constraint. Both versions
were stopped aftet0 000 seconds total CPU time. The experiment was run with a data instance of
type 10-0-70.
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Figure4.6. Time versus quality on a data instance of type 67-165-280. The picture shows a comparison
of NRC (upper curve) and SPC (lower curve).

that there is room for improving the generation subproblem, using various techniques to limit
the search.

45 Conclusions

We have introduced a CP-based column generation approach for the airline CAP. For
the case of European airlines with complex rules and regulations common approaches
using constrained shortest path algorithms to solve the subproblem in a column generation
framework are limited. We therefore formulated the subproblem as a constraint satisfaction

problem. Tests with real data from a major European airline showed that the development of a
new shortest path constraint combining methods from CP and OR yields a significant decrease
in the number of choice points during the generation. An incremental update implementation

of this constraint reduces the computational effort per choice point, such that overall compu-

tation times are reduced significantly as well. Branching variable selections based on shortest
path information further improve the performance.

The presented approach is an example of a successful integration of CP and column gener-
ation. We believe that this approach will prove useful for a number of important optimization
problems which are currently solved using only OR or only CP methods. There are still
refinements and improvements to be done, but this work demonstrates the applicability and
efficiency of the approach.
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Hybrid Approaches for Airline Crew
Rostering

ithin the ARROT-Project, we developed two different approaches to tackle the Airline
Crew Assignment Problem (CAP):

» One following the CP based Column Generation Framework (CGA) (Junker et al. [125],
Fahle et al. [73]). We presented that one in the previous chapter,

» and another based on heuristic tree search approach (HTS). This one was designed and
implemented by the University of Athens (see Stamatopoulos et al. [194]).

We have seen in the previous chapter that the first one was able to produce reasonably good
solutions for airline compan@. For two other European companies (compamliesndC),

results of the CP based column generation approach were not satisfying. Also a CP based
heuristic tree search approach was not able to tackle those problems successfully. In this
chapter, we show how to combine the two approaches to overcome their inherent limitations.
The resulting hybrid approach is able to solve problems of compBraeslC, and we present
experimental results for these two test cases.

5.1 The Airline Test Cases

We consider test cases stemming from two European airline companies. The instances
of companyB consist of 50-65 crew members and 766—959 pairings. Compdras
7-30 crew members and 129-279 pairings. (Basevers a planning period of one calendar
month, while data sets fd€ cover two weeks. While cage incorporates mainly 1-2 day
pairings,B considers pairings of duration less than 24 hours.

The objective of compan§ is to achieve a fair distribution of activities over all crew mem-
bers, whereas iB we aim at satisfying as many preferences expressed by the crew members
as possible by minimizing dissatisfaction.
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Importantly, the rule sets in both cases are distinctB,ltypical rules such as succession
rules and rest time rules, but also more complicated ones like rules ensuring a minimum of
days off within gliding windows of variable lengths are incorporated. Also, rules guaranteeing
minimum and maximum flight time are enforced. All ruleBimre hard constraints, meaning
that if they are violated, the solution is considered infeasible.

In C, we consider flight time rules that limit the time actually flown by the crew within
certain time periods. These rules are also strict.

The main difference between the two test cases regarding the algorithms we developed is
due to the fact that compai@/does not insist on a partitioning of the work, i.e. in that test case
restriction 5b (definition 8) is relaxed th t; C T. Obviously, this difference requires that

1<i<m
our algorithm is able to incorporate two different types of master problems.

5.2 Heuristic Tree Search Constraint Programming Approach

n the the heuristic tree search CP approach (HTS), each complete feasible solution of the

CAP is constructed by solving the corresponding constraint satisfaction problem — see
Stamatopoulos et al. [194]. The problem is modeled by a set of variables, which correspond
to assignable pairings. For each pairing, there is a variable the domain of which represents
the crew members that can possibly be assigned to the pairffay. each constrained vari-
able representing the assignment of a pairing, its initial domain comprises all available crew
members. The posting of the appropriate constraints reduces the domains of these variables
by removing crew members that cannot be allocated to the corresponding pairings. This is
possible, for example, due to preassigned activities, or to regulation violations because of the
crew member’s history, etc. The search tree of the problem is created by iterating over pairings
in some specific way and assigning each pairing to a crew member.

Each level of the tree corresponds to the assignment of a pairing. The branch followed from
a node represents the allocated crew member to the pairing. Each non-leaf node corresponds
to a partial assignment, identified by the path from the root to the node. Leaf nodes correspond
to complete legal assignments, i.e. (not necessarily optimal) feasible solutions of the problem.
Each allocation of a crew member to a pairing activates the constraint propagation mecha-
nism. More branches of the tree are pruned, as values which are inconsistent with the posted
constraints are removed from variables’ domains. For example, the assignment of a pairing to
a crew member causes the removal from the domain of the crew member of all other pairings
that overlap with the one just assigned. When a node is proved to be a dead-end, which means
that one or more pairings cannot be assigned to any crew member, backtracking occurs, and
decisions taken before are reconsidered.

The constraints of the problem are the regulations of the airline at hand that dictate which
rosters are acceptable and which are in violation of the airline rules. A solution to a constraint
satisfaction problem is any assignment of values to variables that respects all constraints. A
feasible solution to the CAP, formulated as a constraint satisfaction problem, is any assignment

1t is assumed that every pairing can only be assigned to one crew member. In case there are more than one
crew members necessary to staff a pairing, copies of the pairing are created, and each copy can again only be
assigned to a single crew member.
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of crew members to pairings such that all airline rules and regulations are respected. Then,
the objective function is optimized by searching for improving solutions only.

5.2.1 Tree Traversal

A variety of search methods for traversing the problem tree exists in the literature and we
will use DDS and a variant of LDS in this chapter. In addition, we use Large Neighborhood
Search.

5.2.1.1 Modified Exact Discrepancy Search

We implemented a variant of LDS (Harvey and Ginsberg [105]). Our variant searches paths
with discrepancies lower down the tree before ones with discrepancies higher. Its advantage
is that time consuming descends from near the root towards the leaves are avoided. Also, our
variant is not iterative. It searches those paths havimgless discrepancies and then exits.
Thus, it is not complete. Practically, however, the paramietam be chosen so that a big
enough portion of the tree is explored. In our experiments, this portion of the tree was much
bigger than a modern computer could explore in a reasonable amount of time. We call this
variantmodified Exact Discrepancy Sear@hEDS).

5.2.1.2 Large Neighborhood Search

Large Neighborhood Search (LNS), introduced by Shaw [190], incorporates local search tech-
niques within the CP framework. The idea is to restrict the search within a fragment of the
problem search space. In this way, minor local improvements can be made, which would
go unnoticed by most search methods. A reduced search space for a problem with a set of
unknown variable¥ and a known feasible assignmeftcan be created as follows: A large
subsetV; of V is selected. All assignments A for variables inV are fixed and thus a

partial solution is created. Search is performed in the remaining variables with any of the
above search methods. After this search is finished (either because the search subspace has
been exhausted or any other termination criterion is met), another subspace is selected and the
process is repeated. The advantage of LNS is that local improvements are discovered easily,
and the objective value is improved quickly. The disadvantage is that the search space cannot
be viewed globally. Thus, it is likely that important improvements are missed. A rational
strategy when using LNS is to use one of the search methods above in the beginning to guide
the search towards a promising area of the search space and to use LNS afterwards to resolve
minor local conflicts.

5.3 Constraint Programming based Column Generation Ap-
proach

he CP based column generation approach (CGA) was described in the previous section.

It divides the airline crew rostering problem into a master problem and a subproblem.
The master problem is a set covering or a set partitioning problem. Since we will modify the
master problem for the hybrid approaches, we start with a more detailed definition of it:
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Figure5.1: Conflicting columns in the CGA when considering a set partitioning problem as the master
problem

The set partitioning problem used in airline crew assignment can be formulated as:

min Y f((ce) i) Xi

i=1,..k
s.t. Y Xj =1 j=1,...,m (5.1)
i=1,...k
and ¢(i)=]
Y Xi=1 s=1,...,n (5.2)
i=1,...k
and s belongs to t;
Xj € {0, l}

whereg : {1,...,k} — {1,...,m} maps a colummd to a crew member. The constraints

in (5.1) assign exactly one line of work to each crew member.nitenstraints in (5.2) ensure

that all activities are covered exactly once. In this model, every (legal) roster corresponds to a
0-1 column.

5.3.1 Problems with Column Generation

When being applied to instances of compaies C two drawbacks of the column generation
approach were identified:

Firstly, CGA has difficulties in finding feasible set partitioning (SPP) solutions to the master
problem (see Figure 5.1). Finding a feasible solution to the SPP is NP-hard already, see Garey
and Johnson [85]. Moreover, the dual information gained from equation constraints is more
difficult to exploit than that of cover or packing constraints. Therefore, we would like to
relax the master problem to a set covering formulation (that remains an NP-hard problem but
can be solved much more easily in our case) by only requiring the pairings to be flown by
oneor morecrew members, i.e., we relax (5.2) ¥Q x; > 1. Then, however, to compute a
legal schedule, we need a repair mechanism that decides which crew member finally gets an
overcovered pairing assigned.

Secondly, dual information is rather poor in the initial master iterations, and thus, conver-
gences is bad. This is due to the fact that we use so adliegamy columni the initial master
problem. They are needed to obtain a formulation that is guaranteed to contain a feasible
solution. The first type of dummy columns covers exactly crew memliee second exactly
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one activityj, foralli = 1,...,mandj = 1,...,n. Thatis, we allow empty rosters and unas-
signed activities in intermediate steps. By setting the costs for choosing a dummy column to
an arbitrary high value, we make sure that they only become part of an optimal solution if the
original master problem was infeasible.

Although this procedure works, to achieve meaningful dual information of the master prob-
lem, the solution should not be spoiled by dummy costs. Thus, it would be better to generate
an initial set of rosters that contains an entire work partitioning schedule.

5.4 Integrating the Approaches

e present two ways of integrating both methods each one motivated by different prob-
lem cases. In the first problem case, the construction of a feasible schedule is difficult
due to very strict rules called for by the airline company.

We observe that CGA eventually gets close to solutions of good quality, but minor incon-
sistencies delay it disproportionately long. We show that this can be overcome effectively by
letting the CGA approach solve a relaxed (that is Set Covering) version of the problem and
then handing possibly overcovered (and thus infeasible) solutions to the HTS approach for
fixing.

In the second problem case, the rule set is not that strict. The CGA approach alone proceeds
as expected. However, the initial time spent for driving dummy columns out of the basis is
considerable. In this phase, dual values are not very meaningful, because penalties dominate
the objective. We show how the HTS method can help attacking the problem.

The issue that arises is that of the general applicability of each hybrid method and the
possibility of them being combined to one single meta-hybrid, which would be generally
applicable. We address these issues in the end of Sec. 5.5.

5.4.1 First Way of Integration: Transforming a Set Covering into a Set
Partitioning Solution

The first method is applied on caBe In this company, no pairing can be left unassigned.
Moreover, there is a relatively large number of pairings with respect to the number of crew
members (for example 959 pairings/65 crews on a typical monthly problem). These condi-
tions make finding a feasible solution difficult for the CGA approach. On the other hand, the
HTS approach is able to construct feasible solutions by using sophisticated search methods
and heuristics tailored for the specific problem. However, after a short while no improving
solutions can be found.

We overcome the problems of both methods by letting the CGA approac8dindovering
instead of Set Partitioning Solutions. That is, we relax the pairing partitioning constraints (5.2)
by only requiring that every pairing is assignedatoleastone crew member. The columns
generated by the CGA approach are much more easily combinable to SCP solutions. Then,
the conversion of SCP to SPP solutions is assigned to the HTS approach, which can resolve
local conflicts efficiently by using sophisticated propagation algorithms (see Figure 5.2). An
outline of the procedure is shown in Algorithm 8. Heké,is the set of all variablesd x
is a tuple of assignments v, xy > of valuesx, to variablesv generated by approacX,

a(A, v) is a function which returns the value of variaén assignmeni4d, DEFAULTSVAR



5 Hybrid Approaches for Airline Crew Rostering

Algorithm 8 Top level algorithm for the first method
1. Ayts + HTSOPTIMIZE(V, DEFAULTSVAR, DEFAULTSVAL)
2: repeat
3. Acca < CGAOPTIMIZE
(V1, V2, V3) < PARTITION(AnTs, Acca)
for all v e V3 do
vV < a(Acga,V)
Ants <+ HTSOPTIMIZE (V1 U V,, REPAIRSVAR(V] U Vo, Acga, Vo),
REPAIRSVAL (V1 U V2, Acga, V2)))
8  Apts ¢ LNSOPTIMIZE(V, REPAIRSVAR(V, Acga, V1 UV, U V3),
REPAIRSVAL(V, Acca, V1 UV2 U V3), Ayts)
9: until (stopping condition)

No gk

CGA
— HTS —

[\
NRPRRNRRBR
OFRrkrOR PP

Figure 5.2: Schematic view on the first way of integrating column generation and heuristic tree search
via a set covering approach on the one, and a repair method on the other side. Column from overcovered
rows are deassigned, and the remaining information is used to guide the search in the HTS (gray
triangle). If the solution cannot be repaired, backtracking allows to deassign more (dashed lines).

and DEFAULTSVAL are the variable and value selection functions normally used by the HTS
approach respectively,HRAIRSVAR and REPAIRSVAL are the corresponding heuristics used
for repairing Set Covering solutions and HT80OMIzE, and CGACPTIMIZE are the HTS

and CGA optimization functions. ARTITION is a function which will be explained shortly.
LNSOPTIMIZE performs optimization using the LNS method. The time span of the entire
schedule is divided into successive time windows. All activities within such a window form a
search subspace.

We now explain this algorithm in greater detail. In the first line, one or more initial solutions
are found by the HTS approach. This initialization step provides the algorithm with a set of
columns, which can be combined to feasible solutions. Not much time is devoted to this
phase. The variable and value selection heuristics that would normally be used by the HTS
approach are applied here. Any of the methods presented in the previous sections can be
plugged in. However, we found mEDS to perform best in our case. The columns constituting
these solutions are handed to the CGA approach for optimization in Line 3. The solution
produced in this step is correct except for the fact that some pairings are assigned to more
than one crew member, which is not legal.

The next task is to use the information foundd g o t0 construct a feasible solution. Let
V, be the set of variables which correspond to overcovered pairings. One optimistic approach
would be to assign the values of the assignrégg a to all the variables itv \ V; and let the
HTS approach perform a search in the space of the variabMs ihhis, however, could lead
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to a failure, since it is not known that the partial solution obtained is expandable to a feasible
solution.

Algorithm 9 Heuristics for the first method
REPAIRSVAR (S, A4, V)
: V< NiL
. for all unbound variables € V do
if (a(A,v) € Dy) then
return v
return DEFAULTSVAR(S)
REPAIRSVAL (S, A, V,V)
if (v € V anda(A,v) € Dy) then
return a(.A,v)
else
return DEFAULTSVAL (S, V)

a kR w e

For some scheduling problems, such as the vehicle routing problem with time windows
(see e.g. [184]), a partial solution can easily be extended by removing entries for overcovered
rows from all but one of the corresponding columns. In our case, though, this approach is not
generic enough, as certain rules may cause the resulting rosters to be infeasible. For example,
a minimum flight time rule might be violated if a pairing is removed from an otherwise feasible
roster. We say that such a rule destroyslégal subroster propertyf a rule set.

We can distinguish three subsets of variableg irThe setV; that consists of variables that
correspond to overcovered pairingsdi g a, the setV, that consists of variables which have
different values indcga and AxTs, and the seYs; which corresponds to variables having the
same value in both assignments.

Function RRTITION partitionsV in exactly this manner. Assignments of variabled/in
are known to be expandable to a full solution, since one has already been found. Thus, because
there is no information which suggests the contrary, they are realized as soon as possible in
each iteration. Assignments in ¢t may be considered as almost certain. However, they
should be realized in a manner that allows backtracking. These issues are handled in Line 7
with respect to the search method and the heuristics used. CGA does not provide meaningful
information for variables iy, so HTS performs the search for assignments to these variables
using the default heuristics.

The variable and value selection functions are modified as shown in Algorithm 9. There,
the variables that will be taken into account are variables. iV is a subset o8 for which
assignments exist il. For example, when the variable selection rule is invoked in Line 7 of
Algorithm 8,SisV; U V,, VisV, and A is Acga. In this case, the variable to be assigned
next is any variable iV, for which its suggested value exists in its domain. In other words, all
possible assignments idcga are realized as soon as possible, in accordance to the intuitive
belief that they would most probably lead to an area containing improving solutions. If this is
not possible, then a variable Y is selected, and the default heuristic is used.

Whenever possible, the value selection heuristic assigns the value suggested by CGA to
each variable. Two important details are worth noting:

1. The variable selection heuristic is consuleagkry timea new assignment has to be made in
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the HTS search. That is, if a variablds selected (becaus€.Acga, V) € Dy) and then, for
any reason, the search backtracks beyond that point (remavitgsa, v) from Dy), then
another variable might be selected instead.ofike this,assignmentand not just variables
are dynamically orderedhroughout the search process in such a way that those decisions
contained indcga Will always be taken as early as possible.
2. Discrepancy-based search methods are used to express the belief that the assignments in
Acca are probably good ones. That is, we try to stick to the decisions made by CGA, and
we would like to make only few deviations. In our implementation, this issue is handled
by using a variant of the LDS search method. In the original LDS proposal, based on the
assumption that heuristic decisions are less accurate high in the search tree, early decisions
are reconsidered first. But in our case, the assignments for variablesaire realized in the
beginning, thus the contrary holds. Therefore, we prefer to use mEDS in this phase, too.

We should also note that the functiétir SOPTIMIZE in Line 1 of Algorithm 8 might or
might not use LNS. That also holds for Line 8, where LNS is mentioned explicitly. That
choice should be tuned towards the specific case. LNS as a stand-alone method is not pre-
ferred due to the fact that it is likely to get stuck in a local optimum, soon. However, for
our purposes the most reasonable choice would be to use LNS after finding only one solution
with a global tree search method. The local optimum will not be a problem, since the main
optimization steps will follow, and much time will be gained. In any case, the user should
use the method that provides a relatively good solution in the shortest time possible. We show
the effect of such a choice in our experimental results. We also use it in Line 8 to overcome
a problem that might arise when bounding the values of the variabMs. iNariables inV3
belong to assignments which have the same values in Agths and Acga. And they are
bound to their values as proposed by CGA to explore promising regions of the search space.
However, this might not be true in all cases. Thus, using LNS/pn V, U V3 instead of
only V1 UV, might help on reviewing some almost certain decisions that might not be as ac-
curate. Of course, it is still a matter of choice to use or not to use LNS and if so, to use it on
Vi UV, U V3 oronly onVy U Vs. In our experiments, we used LNS with mEDS as the subtree
search method.

5.4.2 Second Way of Integration: Generating Combinable Columns
and Exploiting Dual Values

Algorithm 10 Top level algorithm for the second method
1: C <+ HTSTREESEARCH(V, DEFAULTSVAR, DIVERSESVAL )
2: repeat

3: A, duals < CGAOPTIMIZE(C)

4.  HTSPosTNRC(duals)

5:  C < HTSLNSTREESEARCH(V, MAXDUALVAR,

MAXDUALVAL, A)
until (stopping condition)

o

We propose a second integration strategy, that is applied on congpalmythis case, the
convergence of the CGA approach towards an optimal solution is assisted by HTS first by
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Figure 5.3: Schematic view on the second way of integrating column generation and heuristic tree

search: HTS provides an initial solutions, and thus, meaningful dual values. During optimization,

CGA provides new dual values and requests solutions from HTS that respect an objective which is
based on reduced costs.

CGA

constructing a set of initial columns that are combinable to complete partitioning solutions in

a startup phase, and secondly by constructing columns with negative reduced costs during the
main optimization phase (Figure 5.3). These columns are guaranteed to be expandable to a
feasible solution, since they are extracted from one. A top level sketch of this method appears
in Algorithm 10. C is a set of rostersA is an assignment, amtlials are the dual values
corresponding to this assignment (obtained by the CGA). HISRRC posts a constraint

on the number of rosters with negative reduced costs.

5.4.2.1 Startup Heuristic

In the CGA, columns are generated for each crew member sequentially. By using dual in-
formation, columns with negative reduced costs are generated. Thus, when the problem is
non-degenerate, they lead to a decrease in the continuous relaxation of the master problem.
Therefore, to find high quality rosters, “good” dual values are needed. Especially in the be-
ginning, the information contained in the dual values is very poor. This is because usually no
feasible solution is known at this point, and penalties stemming from dummy columns (that
have to be introduced in the master problem to guarantee the existence of a solution) have a
great impact on the dual values. We need to find a set of rosters that can legally be combined
to form a set partitioning solution to the CAP. However, the column generator of the CGA is
hardly able to produce such a solution, as it computes one roster at a time and is only indirectly
aware of colliding pairings in different rosters.

Algorithm 11 Modified value selection heuristic for the second method
DIVERSESVAL (V, Vv, A, k)

1: val < NIL

2: repeat

3:  val «+ DEFAULTSVAL(S,V)
4. if (the assignment v, val > appears more thadntimes inA) then
5 removeval from D,

6: €lse
7
8:

return val
until (val # NIL or Dy is empty)

HTS can help here. In an integrated approach, it is used to generate a bunch of complete
feasible solutions in the beginning, thereby providing one column for each crew member with
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every schedule found. Thus, a first set of columns that we know can be feasibly combined to
a complete Set Partitioning Solution provides the CGA with the necessary “grip” to acceler-

ate towards promising parts of the search space with respect to the “real” objective without
disturbing penalties.

Line 1 of the Algorithm 10 realizes this idea. HTS searches for an initial number of solu-
tions without performing optimization. The number of solutions to be found is a parameter
that has to be tuned with respect to the time spent in this phase and the quality of the initial
dual values.

Another parameter that has to be taken into concern is the diversity of the columns gen-
erated. It may be desirable to have many diverse rosters at hand that allow more and more
profitable combinations in the master problem. One rule of thumb used in practice is that no
crew-pairing assignment should appear more than a certain number of times in these columns.
This restriction is taken into account by the slightly modified value selection heuristic D
VERSESVAL, which appears in Algorithm 11. It works exactly as the value selection heuristic
that would normally be used, but it also records the assignments made and limits the number
of times a crew member can be assigned to a pairing.

In Algorithm 11, A is the current set of solutions. Each time a solution is found by HTS,
this solution is stored irA. Before assigning the value that would normally be selected by
DEFAULTSVAL in Line 3, itis checked whether the assignment appears les tirags inA.
Otherwise, the value is removed froris domain. This heuristic, in coordination with Depth-
Bounded Discrepancy Search, see Walsh [206], guarantees that columns will be adequately
different from each other to make the CGA method even more efficient.

Especially for large data sets, many initial solutions are needed. To speed up their com-
putation, we try to shrink the search space: First, only one solution is computed. Then, the
LNS search procedure is applied to obtain solutions that satisfy the diversity conditions only
in local areas of the search space. For example, time windows can be used to limit the search
space.

5.4.2.2 Main Optimization Loop

As shown in Line 3 of Algorithm 10, CGA performs an optimization run taking the columns
produced by HTS as input. It returns an assignréas well as the corresponding dual values

for the crews and pairings. The solution returned is feasible with respect to all the company’s
rules and regulations. Then, starting from this point, HTS performs a locally limited search
for columns with negative reduced costs.

The constraint posted in Line 4 of the algorithm asserts that a certain number of the columns
corresponding to each solution found will have negative reduced costs. This number is defined
empirically. Finding a schedule that consists of columns with negative reduced costs only is
rather unlikely. On the other hand, producing only few such columns is a wasted effort.
Our experiments showed that schedules consisting of 30% columns with associated negative
reduced costs can be achieved for our test set. But that does not mean that 70% of the columns
produced are garbage! Instead, those columns guarantee that all newly generated columns can
be extended to a feasible solution. Thus, the additional columns produced are important with
respect to integer feasibility, whereas the columns with negative reduced costs reflect our
search for improving solutions with respect to a linear objective.

Line 5 performs an LNS search with few deviations regarding the solution provided by



5.5 Numerical Results 77

1450000

1400000 pr-~riprzzannen, Hybrid -+ 4

1350000 |

1300000

1250000 |

1200000 |

1150000

1100000

1050000 |

1000000 |

950000
0

1 1 1
20000 40000 60000 80000 100000 120000

Figureb.4: Data set with 65 crew members and 959 pairings. Column generation fails to find a solution
within 120 000 sec.

CGA. The pairing with the maximum dual is assigned to the crew with the maximum dual as
long as this crew member’s reduced cost is not guaranteed to be negative already. Again our
search method of choice is mEDS.

5.5 Numerical Results

o demonstrate the superiority of combined approaches integrating CP and OR techniques,

we applied the hybrid algorithms as presented above to real-world crew assignment prob-
lems (see Sec. 5.1). Both the CGA and the HTS are prototype implementations only. Within a
research project, it is not realistic to develop implementations for the CAP that could compete
with the best industrial codes regarding overall speed, because those codes were produced
during hundreds of person-years. Therefore, we just try to highlight the gain in efficiency that
can be obtained when combining methods from OR and CP.

We applied each method integrating HTS and CGA on the airline cases that motivated
their development. All algorithms were implemented in C++ on top of llog software [114,
116]. The first integration strategy was applied on two monthly data sets from corBpany
Experiments for this case were performed on a 640 MB, 296 MHz SUN UltraSPARC-II, with
a time limit of 120 000 secondsThe efficiency of our algorithm improves on the production
system which compary currently uses.

Figure 5.4 is a cost (i.e., dissatisfaction) versus time graph showing the performance of the
hybrid and the pure HTS methods applied on a monthly data set containing 959 pairings and
65 crew members. The problem is a minimization problem. The curve marked “LNS-HTS”
corresponds to a hasty strategy in which, after one solution is obtained, LNS is used to achieve
some good solutions quickly. The “HTS” curve shows a more mature strategy, where the
search finds several good solutions before LNS is applied to locally optimize them. The curve

2Curves stopping before this threshold indicate that no better solution was found from the moment correspond-
ing to the end of the curve until the time limit has been reached.



5 Hybrid Approaches for Airline Crew Rostering

1500000

1400000

1300000 |

1200000 |

1100000 |

1000000 |

900000 |

800000 -

700000

600000
0

1 1 1 1 1
20000 40000 60000 80000 100000 120000

Figure5.5: Data set with 50 crew members and 766 pairings. Column generation fails to find a solution
within 120 000 sec.

marked “hybrid” shows the performance of the hybrid approach, which clearly outperforms
both. Interestingly, the pure CGA cannot detect any feasible solution at all. Within 120 000
seconds, it was not able to remove all dummy columns from the solution, i.e., the original
master problem without dummy columns still is infeasible.

In these specific experiments, for exhibition purposes only, we call the HTS strategy in Line
1 of Algorithm 8 to show that it would have the best performance regardless of the startup
phase. That is the reason why “LNS-HTS” outperforms “hybrid” in the beginning. Of course,
we repeat that a reasonable choice for the startup phase of Algorithm 8 would be a strategy
more like “LNS-HTS”. This strategy is used in the experiments of Figure 5.5, which shows
the performance of the same methods on another contpamynthly data set containing 766
pairings and 50 crew members.

The following set of experiments is carried out to investigate the second way of integra-
tion. Experiments for the compar® data were performed on a 128 MB, 143 MHz SUN
UltraSPARC, with a time limit of 20000 or 70 000 seconds depending on the problem size.
Figure 5.6 shows the costs versus time plot for CGA, HTS and the second, so catiedli-
dated approacliior a data set with 7 crew members and 129 pairings. Initially, HTS generates
a solution and passes it over to CGA, which performs one optimization iteration. The result-
ing schedule is passed back to HTS, which rebuilds it and then locally searches for solutions
containing as many rosters with negative reduced costs as possibleoShE®C constraint
guarantees that an adequate number of such rosters will be returned. These rosters are then
passed back to the CGA, and the process is repeated.

The same approach is used on a bigger problem instance, as shown in Figure 5.7. The plots
depict the expected behavior of CGA and HTS. CGA steadily optimizes the objective, but
the quality of the initial solution is poor. Moreover, the time needed to find a first solution
grows with the problem size. On the other hand, HTS finds relatively good solutions quickly
by using heuristic information, but soon gets stuck. The consolidated approach benefits from
both approaches: it finds good solutions quickly because of HTS and then steadily continues
to refine the solutions due to the help of CGA.
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Figure 5.6. Data set with 7 crew members and 129 pairings.

It can also be seen that the integrated approach is slower than HTS early in the experiments.
During that time, the hybrid approach is using the HTS module to create an initial set of
columns according to the startup heuristic. The reason why HTS is slower in the consolidated
case is that the goal is not to find better and better solutions, since the main optimization
burden lies on the CGA side. Instead, HTS rather tries to find diverse rosters, which help
CGA to find better solutions in the following.

The experiments regarding the second way of integration show that it is always useful to
assign the task of finding a set of initial solutions to the HTS approach. The best number of
solutions computed initially depends on the rule set as well as on the characteristics of the
instance. Assigning the main optimization burden to CGA is the default choice, as it views
the problem globally taking into account all variables and constraints at a time. If minor lo-
cal adjustments can lead to quality improvements, then having HTS perform LNS searches
throughout the process is cost effective. Furthermore, if the column generation process gets
stuck, i.e., if a significant number of columns with negative reduced costs proves not be com-
binable to an IP solution, then having HTS generate solutions incorporating columns with
negative reduced costs is cost effective, too.

5.6 Combining Both Hybrid Methods

E(perimental results clearly show that each hybrid approach is successful on the airline
ase on which itis applied in our experiments. The question that arises is whether the two
hybrids can generally be combined or not.

We believe that orthogonality generally holds: A meta-hybrid could start off by having the
HTS construct a set of solutions out of which diverse and feasibly combinable columns can
be extracted. Then, the CGA approach can be used to improve on a relaxed version of the
problem, which is repaired by the HTS approach.

We found that whether or not the use of one of the hybrid approaches we presented can
speed up the computation of a good solution is problem dependent:
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Figure 5.7. Data set with 30 crew members and 279 pairings.

» Of course, the first hybrid can only be applied profitably, if the master problem is hard
enough to justify the use of a relaxation that must be repaired at some point. Regarding
airline caseC, this precondition is not fulfilled, which is why we cannot apply hybrid 1
on this case.

 Using initial solutions provided by the HTS approach, in order to speed up the starting
phase of CGA, only pays off when the CGA approach alone has difficulties in driving
dummy columns out of the basis or spends too much time on this phase of the process.
This is not given in airline cas®, which causes that hybrid 2 cannot be used profitably
here.

We conclude that generally the two hybrids can be combined, but the usefulness of a meta-
hybrid is problem dependent. And its tuning heavily relies on inherent problem properties,
which might not be known a priori.

5.7 Conclusions

For the CAP as an example, we have shown how CP and OR techniques can help each
other to overcome their fundamental weak points. We believe that the ideas discussed in
this chapter can be generalized for other problems as well, especially in connection with (CP
based) column generation. We presented results on large scale real world CAP data, which
show clearly visible improvements in performance of the hybrid approaches compared to the
solitary methods.

While OR methods view a problem globally and show a good ability to detect promising
regions of the search space, CP methods can efficiently handle feasibility problems and are
well suited to resolve local conflicts. The first way of integration tries to combine these ad-
vantages. It uses the CP based Column Generation approach (CGA) to compute cost efficient
yet relaxed solutions to the problem, and then resolves conflicts of overcovered pairings by
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applying a heuristic CP tree search (HTS). The synergy effects are particularly visible if a lot
of work has to be grouped in relatively few partitions. Then, column generation alone often
fails to generate combinable rosters, and the use of HTS as a repairing module helps a lot to
increase the overall performance.

The second way of integration that we introduced concerns the use of dual values. We
showed how column generation approaches can profit from CP via the computation of diverse
combinable initial columns. On the other hand, the use of dual information in a CP based
heuristic tree search has shown to be very efficient. It allows to laden the optimization burden
on the OR part and away from CP, which then can focus on what it was designed for originally,
namely to solve constraint satisfaction problems.
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Home Health Care

6.1 Introduction

Home health care (HHC), i.e. visiting and nursing patients in their homes, is a growing
sector in the medical service business. More and more private companies are now work-
ing in this area. As the nursing companies get larger, the problem of how to schedule the
nursing staff arises. The challenge of this problem is to combine aspects of vehicle routing
and staff rostering. Both are well known combinatorial optimization problems, and good al-
gorithms for each of these two problems are known (see e.g. Toth and Vigo [198] for vehicle
routing, and e.g. Barnhart et al. [21], Caprara et al. [45], Fahle et al. [73] for staff rostering
in different application fields). To obtain good solutions, however, it is crucial to solve the
nurse scheduling problem as a whole due to the high inter-dependencies of optimized routes
and rostering constraints. Additionally, soft constraints and preferences require the use of
specially designed algorithms.

Rostering constraints include hard ones like qualification requirements or work time limita-
tions and soft ones. Soft constraints are especially difficult to handle, but have to be considered
for applicable schedules. Typical examples of soft constraints are:

patients prefer certain time intervals for being served,

the right “chemistry” between patients and staff has to be ensured,

patients do not like frequent changes of nursing staff,

staff satisfaction concerning e.g. work load and work time should be maximized.

The vehicle routing aspect of the problem has to take time windows, travel times and dis-
tances, and inhomogeneous fleets (bicycles, public transport, cars) into account. In Figure 6.1
we present a more detailed view of constraints relevant to the HHC problem.
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Preferences of Patients Prefer ences of Nurses L egal Aspects

- always the same nurs - days off — working time

- male/femal/language — late start (children) — qualification/graduation
- always the same time - weekend shifts — service duration

— time for talking - few 'difficult’ patients — cost structure (partly)

¥

Home Health Care

X

Qualification/Experience Ergonomics others...

- nurse/civil service/ - shift plans - vehicles

- over—qualified? - light/heavy patients — traffic situation
— special experiences? — cooperative service — contracts

- languages — stress reduction - right 'chemistry’

Figure 6.1. An overview of constraints relevant to the home health care problem.

The solutions with minimal costs and maximal patients/staff satisfaction are of most interest
for companies. Costs in this context may reflect expenses for fuel, etc. or costs of the staff.
In countries, where health services are partially included in the social system, a company
typically gets a fixed amount of money for a given service—independent of the income of the
nurse providing the service. Hence, companies prefer schedules where highly qualified staff
are only assigned to patients that need that high qualification. Simpler jobs should be assigned
to less skilled, and hence less expensive employees.

Respecting preferences is the second important parameter to be considered in HHC roster-
ing. Patients will simply change to a different health care company if their wishes are not
met. For the staff, considering their preferences increases motivation, which on the one hand
impacts on the patients, and on the other hand helps to deal with many stressful situations
(death, terminal illnesses, late jobs, etc.).

6.1.1 Specific Requirements

The project BRPAP! brings together end users (home health care companies), universities
(computer science and ergonomics) and partners from software industries to develop an opti-
mization and planning tool for the highly constrained problem of staff rostering and routing in
the home health care industry. The aim of the project is to model the problem accurately and
to develop suitable algorithms for finding good rosters respecting all hard and soft constraints
mentioned above. Since rules and regulations for home health care change frequently, and
company philosophies differ also, there is a need for flexibility in both, modeling capability
and algorithmic approaches.

Apart from the problem’s constraints we experienced that people in the health care busi-
ness keep a critical distance from fully automated decision or planning systems. One idea
of PARPAP therefore is to build an optimization system that presents several possible solu-
tions and allows the dispatcher to interact with the system in order to select one plan, or to
re-calculate parts of the solution.

1see footnote 3 on page 7
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Another real-world requirement in the context afRPAP is runtime limitation. In the ap-
plication scenario, planners like to have a good solution after at most 10—15 minutes runtime.
From the experiments presented in previous sections this obviously excludes column genera-
tion approaches for the HHCP. Instead, we will apply Tabu Search, Simulated Annealing or
CP, respectively, to assign staff to jobs. For optimizing an individual work-plan, we will use a
hybrid linear and constraint programming module.

All'in all, the software prototype consists of a database and a GUI component, as well as a
planning and optimization module. This chapter, however, is only dedicated to the optimiza-
tion modules.

6.1.2 Literature Review

To our knowledge, there are only a few publications on the topic of optimization and schedul-
ing in home health care: Cheng and Rich describe a combined mixed-integer programming
(MIP) and heuristics approach [52]. Numerical results for up-to 4 nurses and 10 patients are
presented. In Begur et al. [27] a decision support system that is based on simple scheduling
heuristics is proposed.

Two related topics, however, have attracted more researchers: Planning systems for hos-
pitals model some aspects that are also needed for home health care. We only mention Ab-
dennadher and Schlenker [2], Burke et al. [42], Cheng et al. [51], Mason and Smith [148] as
examples. Most of these use constraint programming techniques in order to model and solve
the nurse rostering problem. Vehicle Routing with Time Windows (see e.g. Fisher [80], Gen-
dreau et al. [86]) reflects the mobility aspect of the problem, but ignores any further restriction.

In Sec. 6.2 we will describe how we model the home health care problem. For this pre-
sentation, a more compact model than the one in the industrial prototype will be used. The
simplified model still reflects the key characteristics of the original problem, but allows us
to ignore certain technical details when presenting the algorithms. In brief we present exten-
sions of that model in Sec. 6.2.1.4. Section 6.3 is dedicated to the heuristics developed for
the problem, and we will show how to combine these methods in a powerful hybrid approach
in Sec. 6.4. Section 6.5 presents numerical results of the various methods, and finally we
conclude.

6.2 A Mathematical Model for the Home Health Care Prob-
lem

aff rostering describes the process of assigning staff to tasks. In HHC, the staff consists of

mployers with various skills, and the tasks are the services to be provided to the patients,
training, etc. Timing rules, qualification rules, relationship rules, and structural rules, as well
as routing information dictate the way, a “good” roster should look. The “cost” of a roster
depends on real costs for wages and transportation, as well as on artificial costs introduced as
penalty terms for modeling certain characteristics and preferences.
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Figure 6.2: Penalty concept for Time Windows. Arriving befdnard begin produces waiting time,
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6.2.1 Parameters and Notation

We are giverN nursesV = {1,...,N}, P patientsP = {1,...,P}, and a set ofl jobs
J ={1,...,]}. Jobs represent either a certain service to be provided to a certain patient, or
a task to be performed by a nurse during her working hours (like training, breaks, emergency
service, etc.). Thus, there is a fixed location for each of these jobs.

For each patier € P there is a subsef, C J such that these jobs involve patigntand
it holds: Up673 Jp C J,andJpyNJq # @ <= p = Q. Since jobs are patient related, we
can always identify the patient corresponding to a job. In the following, we will only speak of
jobs, and bypreferences of a jolwe refer to the preferences of the patient corresponding to
the job.

A time windowrepresents the time interval in which a job has to be started, or describes
the working time interval of a nurse. We distinguish betwseft time windows anchard
time windows. Whereas a soft time window is only a preference, which we may violate at the
expense of penalty costs, any hard time window has to be met. Waiting time before a hard
time window is allowed, beginning service after the hard time window leads to an infeasible
roster. The following functions represent the hard and soft time windows of nurses and jobs,
respectively:

*hby : J —- Q,hey : J — Q, describe start and end, resp. of a job&d time
window.

sby 1 J — Q,sey : J — Q, describe start and end, resp. of a jadpéttime window.

ds : J — Qs the duration of the job, i.e. the time needed to complete a job.

hby : N — Q,hey : N — Q,sby : N — Q,sen : N — Q, represent the start and
end of thehard andsofttime window of a nurse.

min_time,y : N — Q andmax_timey : N' — Q give minimal and maximal working
time of a nurse.

Obviously, for a jobj € J we havehb 7 (j) < sbs(j) < ses(j) < hes(j). The same holds

for time windows of nurses. Figure 6.2 shows an example for these time windows.
Qualificationsare the skills possessed by a nurse, or required by a job, respectively. As we

will see later, the concept of qualifications offers a rather flexible tool for modeling various

characteristics of the HHC problem.
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Let S be a set of all qualifications:

equali,:J — 25 are the required qualifications for a job.

s quali, : N — 25 are the qualifications possessed by a nurse.

Hard qualifications are those that are vitally required for the job and include e.g. graduation.
Soft constraintembrace preferences of nurses and patients, and may be ignored at the expense
of penalty costs. We model preferences of patients for certain nurses, preferences of nurses
for certain patients, experiences for certain jobs, and factors that guide a fair distribution
of difficult jobs over all nurses (over some time period). Also, we allow soft qualifications
and requests for those. In the compact model, all these parameters are accumulated into one
function, which gives the soft constraint penalty value for assigning mutsgob j:

esc: N xJ—[0...1].

The last group of functions provides geographical information. Dling aspects con-
sider travel time between two jolpg’. Since each job has a fixed location, we use the travel
time between these locations:

e tr_time: J x J — Q, travel time between the locations of two jobs.

(In the industrial prototype also travel distances are used.)

6.2.1.1 Core Optimization Problem

In the HHC problem we are looking for an assignment of job schedules to nurses, such that all
jobs are taken care of, all hard constraints are respected, only few soft constraints are violated,
and such that the overall cost for that assignment is minimal and the number of preferences
satisfied is maximal. To be more specific, we formulate the following:

A sequencR = [(j,t1),..., ()], i € J.t € Q,1 = 1...k is called arosterand
containsk jobs and a starting timg for each jobj;. We assume that the sequence is ordered
in increasing times, thatig < t;,;forl =1... k—1.

We need to find @olutionS = {RM, ..., R(N)} consisting ofN rosters, wher® (") =
(R R I (jﬁ:), ti((:))] is the roster for nurse, such that:
N ok
JUiy=a 6.1)
i—11—1
VI<ii' <N 1<l<k,1<l<k: (V=) = (=i"nAl=1) (6.2)
hby (i) <t <hes(ji"), i=1...N, 1=1...k (6.3)

t" +d (") + tr_timei”, V) <6V, i=1..N 1=1...k -1 (6.4)
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min_time,y (i) <t +dz (i) — ", i=1...N (6.5)
max_timey (i) >t +dg (i) — ), i=1...N (6.6)

hby (i) <t and t+dy (i) < hey(i). (6.7)
quali, (ji") C qualiy(i), i=1...N, I1=1...k (6.8)

These hard constraints can be explained as follows: We need to cover all jobs by our sched-
ules (6.1), but none of them more than once (6.2). Any starting point for a job has to respect
the hard time window (6.3). In (6.4) we require enough time to provide the service and to
travel to the next job before the next job starts. (6.5) and (6.6) define lower and upper bounds
on the working time, and (6.7) ensures that no job is carried out outside the work time inter-
val of the nurse. Finally, we insist on having all hard qualifications of a job covered by the
assigned nurse (6.8).

6.2.1.2 Cost Function

In order to model the cost function, we have to define our measure for violating soft con-
straints. Any violation of a soft time window will be penalized by a factor proportional to the
earliness or lateness. For all jops 7 lett; be the time assigned to jgbThen

. 0, sby(j) = hby(j)
early ,(j) = sby (i)t | (6.9)
sb;()—hby () ©1°
. 0, hey(j) = sez(j)
late 7 (j) = ti—ses(j) | (6.10)
hey ()—se; ()’ ©1°¢
ps(j) = max{early,(j), lates(j),0} (6.11)

Sincet; is within the soft time window=- early ;(j) < 0 andlates(j) < 0), before the
soft time window & early ,(j) > 0 andlatey(j) < 0), or after it & early ,(j) < 0 and
late 7(j) > 0), choosingp 7(j) as in (6.11) gives the correct penalty (see Fig. 6.2).

Violating nurses’ soft time window is treated similarly, besides taking care of both, the soft
time window’s beginning and end. Lkf denote the last job assigned to nuns@ = 1... N:

0, sbyr(n) = hby(n)
early/\/’(n) = { sbpr(n)—ty else (6.12)
sby(n)—hbyr(n)”
heyr(n) = sex(n)
latey (n) = {tkn+dj (i) —sen(n) e (6.13)
hey (n)—sepr(n)
py(n) = %(max{earlyN( n),0} + max{late,-(n), 0}) (6.14)
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LetR = [(ji,t1), ..., (o t)], 1 € T,y € Q, 1 = 1...k, be a roster assigned to nurse
n. Any violated soft qualification is penalized by adding extra costs stemming from assigning
these jobs to nurse, and normalizing them by the number of jobs assigned:

k
Psc(n) = Z (n,jy) n=1...N (6.15)

le

Having defined a solution of the HHC problem and knowing the measure for soft con-
straints, we are now able to construct the objective function. In order to reflect both, the
routing and the rostering aspects, we combine them into a weighted sum of the total travel
time needed for the schedule and the sum of all penalties:

minimize  obj(RY,...,R(N)), where
ki—1 ; (i) (i)
Obj(R(l) R(N)) . Einzl E|:1 tr_tlme(J| aJ|_|_1) I—Btraveltime (6.16)
U Btraveltime - I—Btraveltlme + €
1 YneN [ ( ) +d (Jﬁn)) gn)] — LBworktime 17)
+ag
2 N UBWorktlme — LByorktime + €
+ag - Z Ps(J) + as- Z pa(n (6.18)
JGJ ne/\/
+as - Z Psc(N (6.19)
ne/\/
and &1+ -4+as5=1a;>0 (6.20)

Whereas (6.18) and (6.19) only sum up all penalties, and normalize these numbers, (6.16)
and (6.17) are a slightly more complicated. In (6.16), the double sum accumulates the travel-
times needed to travel between any two consecutive jobs for all schedules. We normalize that
value by relating it to some upper and lower bounds for the total travel-time of a given instance.
E.g. we can seLBy aveltime €qual to the sum of thé — n smallest travel-times calculated
between jobs, and accordingly, we use ihe n largest travel-times fol Biyaveltime- Thee
ensures a valid fraction in case the lower and upper bound overlap. Similarly, (6.17) models
the total working time of a nurse. We can $¢B,,orktime = Ynen Max_timeys(n) and
LBuworktime = XneA’ min_time,(n).

The model defined above can represent several NP-hard optimization problems. E.g. we get
a multi-TSP (see Toth and Vigo [198]) with time windows, even if we ignore qualifications
(6.8), (6.15), (6.19), work time limits (6.5), (6.6), and soft time windows (6.11), (6.18). Sim-
ilar adaptations lead to multi-processor scheduling or set covering problems (see Garey and
Johnson [85]).

6.2.1.3 Modeling Different Characteristics

Hard and soft time windows and especially the concept of qualifications allow the modeling
of various different situations which occur in typical real-world situations. If patients prefer
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to be only served by selected nurses, we can model this via soft constraints. A “qualification
tag” can be used to distribute staff over several districts. Language requirements can also be
modeled by qualifications. Also, different starting and ending locations can be described by
introducing dummy jobs that can only be performed by a specific nurse. Thereby we can
model starting or ending at the nurse’s home, at a patient, or at the care company’s office, re-
spectively. Since the preferences of nurses are modeled analogously we have already covered
a major part of the constraints presented in Fig. 6.1.

6.2.1.4 Extensions of the Model

In the extended model underlying the industrial prototype, we provide some more expressive-
ness. E.g. for all time windows, there are factors which adjust the penalty term, thus allowing
more emphasis on “critical” patients or staff. Different experience is reflected by the fact that
the time needed to serve a patient depends not only on the job, but also on the assigned nurse.
Moreover, we distinguish between several classes of vehicles and use different routes, travel
times and distances for these classes. Finally, the objective of the extended model includes
additional terms for travel distance.

Some requirements cannot be formulated only by parameters. E.g. by only using parame-
ters we cannot formulate: “No two consecutive jobs should require lifting a heavy patient”.
However, we can easily deal with such a requirement within our algorithmic framework and
the extended model provides rules to efficiently handle these special constraints.

6.3 Solving Home Health Care Problems

Our model defined above is a hybrid of a rostering model and a routing model. Good
approaches were presented for both models in literature, and we will re-use some of the
ideas presented previously to build our heuristics. However, it is not possible to use a two-
stage approach that first generates feasible routes, and then assigns nurses to them (violation of
hard/soft qualification and nurses’ time window constraints). Also the vice versa approach —
assigning jobs to nurses and then generating routes — will more than likely produce infeasible
or disproportionally expensive routes. Therefore, only an integrated approach that considers
time scheduling, rostering, and route planning simultaneously is appropriated for the HHC
problem as a whole.

Our approach divides the model into two parts: (a) finding a partition of jobs to nurses, and
(b) finding an optimal sequencing for each such partition. The latter one contains in our case
a TSP with time windows and is therefore NP-hard.

We have three different approaches to (a): Initial heuristics that quickly generate an initial
solution and two improvement heuristics which take a solution and try to improve it via local
exchanges. All of these need information regarding a good sequence of jobs within a roster
(part (b)), which we determine via a combined CP and LP approach (Section 6.3.2). As a first
step, however, we try to reduce the data complexity of a given instance.

2Basically, one has to adapt lines 19,20 in Alg. 12. There, we only extend a roster if the structure is feasible
according to the additional requirements.
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6.3.1 Preprocessing

During the initial data preprocessing step, we determine which job/nurse pair is compatible
with the hard qualification constraint (6.8) and time window constraint (6.7), and we store
this information. Should there exists a job that can be done by only one nurse, we fix this
assignment (without fixing the time at which this job has to be done). Also, we compute the
soft constraint values that include all preference parameters. Time windows of jobs can then
be shrunk to the earliest or latest time at which a nurse is available (6.7).

In the last step we determine precedences implied by the time windows. That is, for any
two jobs we store if they have to be performed in parallel or in an induced order or if they are
not related, respectively.

6.3.2 Sequencing a Roster

Sequencing consists of ordering the jobs and assigning starting times. Due to time windows
constraints, in the HHC only few permutations correspond to feasible orderings. In our ap-
proach we enumerate those orderings by a CP approach, and we use an LP to find optimal
start times with respect to the objective.

6.3.2.1 Optimal Start Times for a valid Ordering

Given asefji, ..., jx} and a nurs@ we need to find an optimal sequencing (i.e. an ordering

of these jobs and an assignment of a start time to each of the jobs) such that the sum of
travel times and penalties for not hitting the soft time window is optimal for narsEor a

given ordering and a given nurse, we can easily calculate penalties by applying (6.9)—(6.11).
Moreover, a simple LP can be used to optimize the starting thinefseach jobj;, | = 1...k

(see (6.21)).

We explain LP (6.21) in more detail: Fbr= 1...k variablet; corresponds to the starting
time of jobl andx; accounts for soft time window violations at jbby 1, y» is the penalty for
violating the nurse’s soft time window amd accounts for working time. The first constraint
class corresponds to (6.4), the three lines usipgefer to (6.9)—(6.11), lines 5,6 limit the
starting time to the hard time window (6.3). The nurse’s soft time window ((6.12)—(6.14)) is
respected by lines 7-9 and the corresponding hard time window (6.7) in lines 13,14. Finally,
lines 10-12 correspond to the minimal and maximal work-time constraints (6.5) and (6.6),
and to work time minimization. If we use the LP in a setting where sets of jobs are generated
incrementally we have to repla¢#) by w > 0 to ensure feasibility.

In the LP objective we use the weight factags a3, anda, of the HHC problem. Worktime
w is rated by the global bound on working time.

As stated before, for a given order of jobs the starting times found by the LP are optimal
with respect to time window penalties and working time.

6.3.2.2 Generating valid Orderings

The generation of all feasible orderings for jops, ..., jx} now remains. Theoretically,
this involves solvingO(k!) many LPs. In our case, due to precedence constraints and time
windows, very few permutations correspond to feasible orderings, though. If there are two
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min m'WJrf—?\j'(WvLYZ)ﬂL%—S'ZLle
1. st tir—t > dy(j) +tr_time(j,ji1) I1=1...k-1
2: sby (i) =t < xi(sby(ji) —hbys(j1))
3: t—ses(ji) < x(hes(ji) —ses(ii))
4: X 2 0 l=1...k
5: ti > hbs(j)
6: t < hes(j)
7 sby(n) —t1 < y1-(sba(n) —hby(n))
8: ty +d7(jk) —sen(n) < ya2-(hex(n) —sey(n))
9 yny2 > 0
10: min_timey/(n) < w (#)
11: max_timey-(n) > w
12: t+ds()—t1 = w
13: L > th(n)
14: ty +ds(jk) < hey(n)

(6.21)

Figure6.3: LP (6.21): Finding optimal starting times for a given sequence

distinct jobs that have to be done in parallel, there is no feasible ordering at all for the given set
of jobs. Otherwise, we calculate all permutations that correspond to feasible orderings of jobs
via a recursive function. We found through experimental analysis, that very few permutations
are valid and thus the algorithm is very fast with typical input (see Sec. 6.5.1). This is due to
the fact that in home health care many jobs have to be performed in the morning, after lunch
and at bedtime. Hence, there is a lot of overlapping at these times. Intensive care, on the other
hand, is provided all day, but usually takes much longer time and thus also overlaps with other
long running jobs.

Algorithm 12 describes the procedure: Initially called with= @, U = {jg,..., jk}, the
algorithm moves an element &f to any feasible position i$, and recursively checks for
possible extensions & (lines 15-20). (To ease the notation assumed that inserting before
the first or after the last element 8fcan also be represented by an insertion between two
consecutive elements). if becomes empty is a valid ordering, and (6.21) provides optimal
starting times for that ordering (lines 12,13). After terminatibestSol contains the best
ordering found.

We use constraint programming ideas to fix any job that needs to be included between two
other jobs (lines 1-11) and we stop the current recursion as soon as we find a job for which we
cannot fulfill the precedence constraints in the scheSala@rently under construction (lines 6
and 10,11). l.e. we have to revise an earlier branching decision, if inserting a job at a required
position is not possible because some other time window on the schedule or the nurse’s time
window will be violated. Basically, such a test requires checking (6.3), (6.4), (6.7) and it
can be improved by applying forward and backward push information (see Solomon [193]).
Additional constraints on the roster’'s design may be included in this algorithm as well, and
they will further reduce the search space.

To avoid repeated calculations for identical job-sets, we use a cache that stores all optimal
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Algorithm 12 Find best sequence for ddt
gener ateSequence (sequence, setU)

1: [ try to fix some jobs
2: for i<+ 1...length(S) +1do

3 if (U=Q) then goto12

4. foralljeUdo

5: if (precedence foris: afterS;_; and befores;) then

6: if (insertingj betweerS;_, andS; does not violate any time windowhen
7: U+ U\({j}

8: insertj betweerS;_; andS;

9: goto 4/ restart loop at first element i)
10: else
11: return / infeasible

12: if (U = @) then

13:  solve LP (6.21), and eventually updaestSol
14: else

15:  selectj e U

16: for i« 1...length(S) +1do

17: if (insertingj betweersS;_, andS; does not violate any time windowhen
18: S’ =S§;

19: insertj betweerS; , andS;

20: generateSequence (S', U \ {j}) / recursive call

schedules found. In the experiments, only some thousand different sequences are determined,
whereas some million requests are answered by the cache (see Sec. 6.5.1).

6.3.3 Initial Solutions via Constraint Programming

Initial heuristics are used in obtaining a first solution quickly. They provide us with the first
rosters, and if the dispatcher allows more time for optimization, they serve as a starting point
for improvement heuristics. Our first approach was to adapt insertion and scheduling heuris-
tics developed for the vehicle routing with time windows (Solomon [193]). Though they are
very fast — usually only a split second — the solutions obtained turned out not to be applica-
ble, as in most cases not all jobs could be covered by nurses. Therefore, we decided to follow
a CP approach within an incomplete tree search. On typical instances, we usually obtain very
good starting solutions within a few seconds. Furthermore, we may trade time vs. quality with
such an approach. We can simply stop at any time after having found the first solution and
take the best one produced so far.

6.3.3.1 Formulation

We use a redundant modeling for the HHC problem. We represent the roster fonrtuyrse
setR(™,n =1...N and each jolj € J by an integer variablg. In a solution, the seR("
contains all jobs assigned to numsgand variabld; is the nurse who has to serve jpbThe

fact that we have to cover all jobs (6.1) is implied by this model, since each job is linked to a
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nurse. Initially,
pos(RM) = {j | quali ;(j) € quali,-(n)}, newN, req(RM") = @, (6.22)

pos(ij) = {n | quali ;(j) € quali.(n)}, VjeJ, req(ij) =2, (6.23)

which already covers (6.8). Next, we state thatrtmesters must not intersect (6.2) by a global
cardinality constraint (Régin [173]). We force consistency between roster and job variables
by stating

VneN,jed: jeRMW — ij=n. (6.24)

We can improve this model by providing redundant information. If we know from prepro-
cessing that two jobg j’ have to be served in parallel, they cannot be assigned to just one
nurse. Hence, we add

ij # iy Vj,i’ € J that have to be in performed in parallel (6.25)

Using the sequencing cache, we can add a forward checking. Whenever the shifting of job
to the current required set of a nurse would result in an infeasible ordering, we can remove
that job from the nurse’s domain:

VneN:
Vj € pos(RM)\ req(RM) : (6.26)
req(R(™) U {j} infeasible= pos(R(") « pos(R(M)\ {j}

6.3.3.2 Branching and Tree Traversal

If domain filtering alone does not provide a solution or failure, we have to branch. Our strategy
here is to select a jopfor which the possible sqios(j) is the smallest, and to first choose a
nurse assignment which will result in the best overall improvement.

Algorithm 13 Goal 1: Branch on job with smallest domain, and assign best nurse first
goall

1: j « job with minimal domain, that is not yet fixed.

2: n < nurse inpos(j) with best improvement value

3: left branch: {j = n)

4: right branch: {j # n)

Having produced two new subproblems, we have to select the next one to process. We use
Limited Discrepancy Search (LDS) (Harvey and Ginsberg [105]) to traverse the search tree.

6.3.4 Improvement Heuristics

A solution can often be improved by applying local changes. Metaheuristics, like Simulated
Annealing (Kirkpatrick et al. [128], van Laarhoven and Aarts [203]) and Tabu Search (Glover
[90, 91]) are widely used and have been shown to produce good solutions in a reasonable
amount of time.
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In our approach, both metaheuristics are based on a siipleft i.e. removing a job
from one place and inserting it elsewhere. To flexibly the operator we allow an insertion at
a different set of jobs as well as an insertion at a stbckAccordingly, we may remove a
job from a set of rosters or from the stock. Of course, deleting a job and re-inserting it in the
same set again is prohibited. Moving a job to the stock is highly penalized by adding +1 to
the objective.

The costsof a 1-shift are defined as the gain from deleting jdtbom a roster or the stock
minus the loss resulting from inserting it again into a certain position in a roster or into the
stock.

Using the stock we can start with= 7 and apply the metaheuristics to an empty solution,
or we can use a solution found earlier and try to improve on that. Notice, that we allow
intermediate steps with a non-empty stock (i.e. we relax (6.1)). Any solution returned by
either metaheuristics, however, requires all jobs to be assigned to nurses.

Since we calculate optimal sequences via the approach presented in Sec. 6.3.2, it suffices
to partition 7 into good subsets. As with the constraint programming approach, LP (6.21)
can only be applied, if we replace the minimum work time constrgihtfor subsets under
construction byw > 0.

6.3.4.1 Simulated Annealing

Simulated Annealing (SA) tries to randomly pick good moves and to improve the current
solution by applying these moves. To escape from local optima, deteriorating moves are ac-
cepted with a certain probability which is gradually decreased during the optimization process.
Because of its similarity to smelting processes, this probability is called temperature. The al-
gorithm terminates, if the system is regarded as “frozen” — either by a low temperature, or by
not moving to a better state.

In our implementation, the starting temperature is determined automatically, using a method
by Aarts et al. [1]. We start with some 1-shifts at a low temperafuaed increasd until an
acceptance rate of 100% is reached. This temperature is then used as the starting point for the
cooling scheme.

The next move is determined by choosing a job and a nurse randomly. Improving moves

are always accepted, whereas deteriorating moves are only accepted with probaﬁ%ity
whereAC is the cost change resulting from the current move (see Kirkpatrick et al. [128], van
Laarhoven and Aarts [203]). After 1000 iterations we decrease the temperature by a factor of
0.9. Should our time limit exceed or the acceptance rate drop below 0.1% we stop. Simulated
Annealing is sketched in Alg. 14.

6.3.4.2 Tabu Search

The Tabu Search (TS) used follows the ideas proposed by Glover [90, 91]. The general strat-
egy of Tabu Search is to systematically explore all possible moves from the current to a neigh-
boring solution. The move leading to the best (non-tabu) neighboring solution is accepted,
even if this results in a deterioration of the objective function. To prevent the search from

cycling, a tabu list which stores the inverse move for a certain number of iterations is used.
Thus, all solutions which can be obtained by applying a move stored in the tabu list are not
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Algorithm 14 Simulated Annealing
SimulatedAnnealing

1. T « initial temperature

2: repeat

3. iterations «+ 0

4:  repeat

5: iterations < iterations + 1

6: select next move randomly

7: probe that move; call Algorithm 12équencingfor sets changed
8 AC «+ cost change caused by that move

9: if ((AC < 0)or (e*A*TC > rand())) then
10: perform that move, update current solution
11 if (improved globally)hen
12: update best solution;

13:  until (iterations < 1000)
14: T+« 09-T
15: until ((acceptance rate too low} (time() > limit))

considered. An aspiration criterion allows us to override this rule, if a move improves the best
global solution known so far.

We perform the best 1-shift among all possible ones (in the above sense) to obtain a dif-
ferent solution. l.e., we have to find an optimal sequencing for each member of the 1-shift
neighborhood. We set the inverse of that move tabu for the next 10 iterations and update a
table fr counting how often a certain job is assigned to a nufses used fordiversification
by adding a specific penalty for frequently used moves. By doing so, we gradually manipulate
the cost function into moving the search away from some hot spots. The penalty term repre-
sents the additional costs incurred by moving jdb nursen. It was originally proposed by
Taillard et al. [195]:

fr(j,n)

frmax

p(J,n) = Amax - , (6.27)

wherefr(j,n) is the frequency of moving jopto nursen, frmyax is the maximal frequency

over all nurses and jobs, andnay is the maximal absolute difference between two consecu-
tive moves performed so far (excluding moves from/to the stock because of their high extra
penalty).

Diversification penalties are added to the original objective if no global improving solution
is found for some iterations (e.g. 2000). As soon as we find an improving solution we switch
back to the original objective function. Should we stall for longer time, we terminate the
search. Algorithm 15 sketches the procedure.

We do not consider any specific intensification within the pure Tabu Search. The hybrid
approach described in the next section will introduce such a technique.
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Algorithm 15 Tabu Search
TabuSearch

1: iterations < 0

2: while ((iteration < max_iter) and (time() < limit)) do

3: if (diversification requiredjhen

4 select best neighbor using diversification, (non-tabu or global improvement)
5 ese

6: select best neighbor, (non-tabu or global improvement)

7

8

9

perform move
iterations < iterations + 1; updatefr, tabu
. if (improved globallyXhen
10: update best solution

6.4 A Hybrid Solution Approach

As we will see in the experimental evaluation, the approaches we have just presented are
able to quickly find good operational solutions. There are two points, which can be
improved further: Firstly, if time allows, we would like to optimize more, and achieve better
plans than those found so far. And secondly, we would like to collect several diverse plans:
We experienced that the acceptance of computer generated solutions increases if not only one
optimized plan is presented, but also some alternative plans, and dispatchers as well as nurses
know that the final decision is made by a human.

In this section we discuss a hybridization technique which accounts for both points. The
approach offers a diverse variety of very good solutions to the dispatcher and lets him/her
decide which roster is best.

Before presenting this approach, let us summarize some characteristics of the approaches
presented in the previous section:

(i) Different approaches emphasis on different parts of cost- or constraint structure.

(i) Having found several starting solutions, it is not clear at all which one will be the best
starting point for improvement heuristics.

(i) In many cases improvement heuristics stop because they are trapped in local optima. A
different method may easily escape from such an optima.

As a result, applying only one improving algorithm to only the best initial solution is not
likely to produce the best possible solution. This problem has been recognized in several
application fields and approaches based on the concept of a solution pool have been presented.
These strategies turn out to be quite powerful in practical experiments (see Taillard et al. [196]
for examples of different heuristics and different problems).

6.4.1 The Solution Pool Concept

The idea of a solution pool is to store some intermediate solutions generated via the improve-
ment heuristics and exploit the stored “know-how” for designing new solutions. In a Tabu
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Search context, such an approach refers to the utilization of long term memory (see Glover
[90]). Three different approaches can be identified within such a framework:

Combine parts of old solutions into a new solution: For the VRPTW, Rochat and Tail-
lard [175] collect intermediate solutions of Tabu Search. They periodically pick some
of the generated routes at random (giving higher probability to routes from good so-
lutions) and combine them with a new solution. For customers not covered by this
method, they add new routes, each containing only one of these customers. The newly
generated solution is the starting point for the next Tabu Search optimization. Schulze
and Fahle [184] improved on this by using a deterministic set covering heuristics. There,
all solutions are divided into routes, and a set covering heuristics is used to select those
routes that cover all customers at minimal costs. Customers covered on more than one
route are deleted from all but one route, thus improving the solution’s quality further.

Similar techniques were used in Chapter 5 for airline crew rostering

Apply different heuristics to the solutions in the pool: A bunch of heuristics is applied to
all solutions stored in the pool. Caused by different characteristics of the heuristics used,
solutions trapped in a local optima via one heuristic method can often be improved in
turn by subsequent heuristics (Bouthillier et al. [39]).

Extract statistical data from the pool as a guidance for heuristics: We count how often
a certain assignment occurs in the solutions found so far. Then we prefer assignments
which occur often to rare ones. Such an approach is very similar to the “fitness” idea
used in genetic algorithms (see Goldberg [93]).

In our approach, we combine two of these ideas, namely applying different heuristics to the
solutions in the pool and using statistical measures for good solutions. We do not consider
the first approach which produces very good solutions, but needs a considerable amount of
running time. Thus it is not feasible in the planning environment we are focusing on, where
dispatchers like to see a solution within a few minutes.

6.4.2 Using a Good Solution to Improve the Search

Let Q) be a set of solutions found by some heuristics. In the beginfirmgntains solutions
found by initial heuristics (IH). In the optimization loop, we apply our improvement heuristics
to each solution i), and replace the old solution by the improved one (see Alg. 16).

Whereas Tabu Search and Simulated Annealing simply start with the sdlupi@vided by
the pool, the CP approach has to be adapted slightly. We use the general settings described in
Section 6.3.3, and change the branching scheme of goal 1 (Algorithm 13) to consider decisions
in L as well. The idea is to select the next jplas before, and to use the same nunse
assigned tg asin solutiori. The ratio behind this is that in a good solution many assignments
already correspond to assignments in an optimal solution, and we will use as many of these
assignments as possible. If the nurse usddiginot available (e.g. because some propagation
or earlier branching has assigned her elsewhere), we select the next nurse as in goal 1. The
corresponding goal 2 is described in Alg. 17.

Furthermore, we try to improve the CP approach by modifying the search order with respect
to soft constraint satisfaction (provided by the input solution). Given a solutiare can sort
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Algorithm 16 A pool Q) stores initial and improved solutions found during optimization
1: P < problem instance

220+ QO

3: while (Q) not full) do .

4 S IH(P):Q« QU{S) Ll =A
5: repeat _' ||

6: selectS € O); O« O\ {S} g |~ (Ts
7. select a heuristic methdde {TS, CP, SA : 1 s
8 S« h(S,P);Q+ Qu{S'} (IH)— . ©P
9: until (termination criterion) ||

10: return all solutions inQ)

Algorithm 17 Goal 2: Branch on job with smallest domain and assign the nurse that was also
used in solutiorL
goal2
1: j + job with minimal domain, that is not yet fixed
n < nurse that was also used in solutiofor job j if possible
elsen < nurse inpos(j) with best improvement value (as in goal 1)
left branch: {j = n)
right branch: {j # n)

thesc(n, j) values of that solution in a preprocessing step. In goal 3, we ghasehe first
job in this order that is not yet assigned, and we determine the nurse as in goal 2. Goal 3 is
described as Alg. 18.

Algorithm 18 Goal 3: Branch on job with best soft constraint values first, and assign the nurse
that was also used in solutidn
preprocessing-step
1: sortsc(n, j) for all (j, n) pairs found inL
goal3
1: j « first job in sorted list that is not yet fixed
n < nurse that was also used in solutiofor job j if possible
elsen < nurse inpos(j) with best improvement value (as in goal 1)
left branch: {j = n)
right branch: {j # n)

6.4.3 Using the Essence of All Solutions

A further solution improvement is gained by using statistical information from the solution

pool to guide the constraint programming approach. The idea is to detect job/nurse pairs,
that often occur in solutions with high quality, and to consider those assignments early in a
systematic search. Vice versa, pairs occurring in low quality solutions only should be consid-
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ered late in a systematic search. This idea leads to a modified variable ordering and variable
assignment goal within the CP approach.

Let Q) = {S;,...,Sk} be a pool ofk (diverse) solutionsy(S) be the value of solutioS.
Foranynursen=1,...,Nandanyjoly =1,...,J, letu(n,j) be the accumulated objective
value of all solutions irf) assigning jolj to nursen. Accordingly, letx(n, j) be a counter for
the number of solutions containing such an assignment. We consider those assignments that

have a low value o% as “good”. This value is the average quality of solutions containing
an assignment of to n. We order the pairgn,j), n = 1,...,N,j = 1,...,J according
to increasing value ((211)) In the branching decision described in Sec. 6.3.3 we replace the

variable selection by a selection step which takes the first(paj) for which an assignment
is possible. Then we assigmo nursen on the left branch, and we exclugi&om the possible
set ofn on the right branch.

Since we usually only perform an incomplete search, it is likely that assignments made in
the first part of the search tree will be included in the best solution found after interrupting the
search. To prevent the statistical information gathered(m j) andx(n, j) from being part
of a self-stabilizing process, we refine the collection process as follows: We increase the value

f{‘((gjj)) by an additional penalty depending on the frequency of a certain assignment. The more

often an assignment is used, the higher the penalty added. We use

un,j) k(n,Jj) _ LY i I
In doing so, high quality parts are still assigned first, but rarely used parts are preferred to
more frequently used ones. We assume this strategy produces more diverse solutions than the

pure quality ordering alone. The algorithmic framework is presented in Alg. 19.

Algorithm 19 Goal 4: Branch on job/nurse pairs that occur in good solutions found earlier
preprocessing-step

1: sort(n, j) according to increasing values obtained by (6.28)
goald

1: select(n, j) as the first in the previously sorted list that is not yet fixed.

2: if no such pair exists, sele¢n, j) as in goal 3

3: left branch: {j = n)

4: right branch: j # n)

6.5 Numerical Evaluation

[l algorithms were coded in C++ and compiled by the GNU g++ 2.95.3 compiler using
full optimization. Our benchmark tests were run on a Pentium [11-933 PC with 512MB
RAM operating Linux kernel 2.4.19. For solving LP (6.21) we used CPLEX 7.5 [119],
and for the constraint programming approach we apphacl SOLVER 5.2 [120]. Simulated
Annealing was implemented using®SA [130].
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roster size recursivecalls LPcalls

2 1.094 0.962
3 1.356 1.028
4 1.443 1.015
5 1.665 1.073
6 2.057 1.139
7 2.837 1.344
8 3.986 1.555
9 6.548 2.585
10 7.936 2.988
11 6.566 1.882
12 7.342 1911
13 18.398 4.162
14 24.560 4.317
15 36.350 3.649

Table 6.1: Sequencing algorithm efficiency

We used 10 synthetic test scenarios, containing between 20 and 50 nurses, and between 111
and 326 jobs. The data was generated according to real-world input. Each job lasts between
6 and 72 minutes, nurses’ hard time windows between 5 and 9 hours. Locations were chosen
randomly, and euclidean distances were calculated between these locations. Also, the soft
constraint factor for each job was selected randomly.

The tables and figures presented in the following show the quality value as defined by the
objective. It contains routing quality, time window penalties as well as the soft qualification
measure. All terms were equally weighted dgy= % The run times are given in seconds.

To reflect a real-world setting, all run times are limited to 600sec or 840sec, respectively. A
deeper experimental analysis of our methods is given by Bertels [29].

6.5.1 Optimal Sequences

Table 6.1 shows that enumerating all possible orderings for a given set of jobs does not dras-
tically boost the computing time, if we use time window constraints and job precedences to
limit the enumeration tree. Algorithm 12 builds only few sequences and even less LPs have to
be solved. Notice, that a complete enumeration for a roster oksizmuld result ink! recur-

sive calls. E.g. there a®227 020 800 possible permutations for a 13-job-roster whereas we
need less than 19 calls on the average. An even smaller number corresponds to valid orderings
(which have to be processed by the LP).

In Fig. 6.4 the efficiency of the sequence cache for the basic solution methods is shown.
We can see that CP generates many identical rosters due to the systematic search. TS benefits
considerably from the cache when enumerating the neighborhood. Due to its randomness SA
arbitrarily jumps around in the solution space. SA is forced to behave more locally only after
a decrease in temperature and thus can benefit from previously optimized rosters. The peak
of the CP+TS curve results from a series of diversification steps that guide the search to a new
part of the search space. The small bend of the CP curve is due to the internal implementation
of LDS in ILOG SOLVER, see [120, Ref. Manual, p. 90].
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Figure 6.4. Sequencing cache fail rate

6.5.2 Initial Solutions via Constraint Programming

In Table 6.2 we show results obtained for the initial solution. That is, we applied CP (using
goal 1) to each benchmark set until the first solution was found. Whenever the first solution
was found in less than 10 seconds, we also show the best value found after 10sec. (To get an
idea of the quality obtained, these results can be compared to those in Table 6.3).

As can be seen in Table 6.2, a good starting solution can be found in a short time even for
larger instances. Typically, the first solution, and the one found after 10sec are of the same
quality. The 50 nurse instances take considerably longer than the smaller ones. There are
two possible reasons for this: The CP heuristics might be bad, making many wrong decisions
before finding the first solution, or the time used in each choice point may be high. When

sizes first solution after 10sec

IN|-|P|-|T| timeinsec. objective  objective
20-40-111 1.70 0.201277 0.175840
20-60-123 2.70 0.224217 0.218209
20-80-137 3.49 0.198873 0.187321
30-60-184 5.14 0.196026 0.195011
30-90-184 6.34 0.192929 0.188494
30-120-177 6.02 0.182207 0.179576
30-150-195 7.36 0.188585 0.185647
50-100-304 15.16 0.181553 —
50-150-319 20.19 0.169044 —
50-200-326 22.45 0.171422 —

Table 6.2: Finding initial solutions via CP
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analyzing the results in more detail we found that the number of choice points explored, and
the number of failures encountered were reasonable. The time spent for sequencing sets,
however dominates the overall running time. In the beginning sequencing rosters is quite
expensive in terms of computing time, since no information is stored in the cache. Later
on, many sequencing requests can be answered by the cache. Thus succeeding computations
benefit greatly from the bigger effort required in the beginning.

6.5.3 Comparing the Heuristics

Unfortunately, if CP continues running for 10min, the good start is not followed by a good
convergence. The first column in Table 6.3 gives solution values which are only slightly better
than the initial ones found by CP within the first few seconds. Simulated Annealing (started
on an empty initial solution) produces better solutions than CP, but cannot compete against
Tabu Search (also started on an empty solution) as can be seen in column three of that table.
Tabu Search outdoes both of the previously mentioned approaches — if it can find a solution
at all. In three cases Tabu Search seems to be too aggressive, and it is not able to generate a
feasible solution at all within 600 seconds.

Interestingly, although Simulated Annealing and Tabu Search are both based on the same
1-shift neighborhood, their solution quality differs significantly. Such a behavior seems to be
partly approach immanent (see e.g. Osman [157]). Another reason is, again, the sequencing.
Whereas TS and CP systematically check their neighborhood and thus can reuse previously
generated sequencing information, SA “jumps” randomly, resulting in much more cache fails
and thus, much more calculations of sequences (see Fig. 6.4).

Motivated by the success of TS we started TS on the first solution found by CP (we refer to
this approach as CP+TS). Not only does this approach ensure obtaining a feasible solution, it
also appears to be the best approach in this test. Except for the smallest instances, it surpasses
all other methods.

Figure 6.5 shows a typical plot comparing our four approaches. SA when starting from
scratch takes quite some time to improve the solution. SA does not reach the solution quality
of TS, or CP+TS. CP quickly finds a solution, but has difficulties improving it. TS needs
some time to find a valid starting point which it then quickly improves. Combining CP and
TS brings together the advantages of both approaches.

6.5.4 Combining Approaches

Instead of stopping the search after the termination of TS, we can also trade our computing
time differently. In one test we ran CP for two minutes to find 10 different initial solutions
which we stored irf). Then each of these solutions was optimized via a Tabu Search limited
to one minute each (starting diversification after 500 non-improving rounds). Finally, all
information collected in thei(n, j), andx(n, j) tables was used to run CP using goal 4 for
additional two minutes.

The other test consists of running CP for an initial solution (goal 1), followed by alternating
runs of TS and CP on the best solution found (we used goal 2 which produced a similar
solution quality as goal 3). The time limit of a round was raised whenever the previous round
did not improve the global best solution.
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Figure 6.5: Comparison of the heuristics
sizes obj ective after 600sec
\N|-|P|-|T|  CP SA TS  CP+TS
20-40-111 0.171069 0.140114.130188 0.132068
20-60-123 0.207763 0.169643.153611 0.159384
20-80-137 0.185795 0.140229 —0.131078
30-60-184 0.190910 0.157389 —0.130886
30-90-184 0.186522 0.137593 0.122436.119256
30-120-177 0.176804 0.139311 0.121989121133
30-150-195 0.183405 0.141220 0.12138%:120928
50-100-304 0.174755 0.143110 0.119550116424
50-150-319 0.163636 0.135278 0.110572108694
50-200-326  0.167059 0.137677 —0.115819

Table 6.3: Results for constraint programming (CP), Simulated Annealing (SA), and Tabu Search (TS)
started from an empty solution, and for Tabu Search started on the first solution found by constraint
programming (CP+TS). A dash indicates that no solution was found. Each approach ran for 600sec.
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Sizes objective

IN|-|P|-|T| CP+TS CP+TSloop 10* CP+TS
20-40-111 0.132068 0.136548 0.130534
20-60-123 0.159384 0.158962 0.153450
20-80-137 0.131078 0.130157 0.129449
30-60-184  0.130886 0.132782 0.129801
30-90-184  0.119256  0.118036 0.118690
30-120-177  0.121133 0.125103 0.120917
30-150-195 0.120928 0.121823 0.120806
50-100-304 0.116424  0.113853 0.115200
50-150-319 0.108694 0.108091 0.107043
50-200-326  0.115819 0.113778 0.115029

Table6.4: Comparing combined approaches. Results for CP+TS, alternating CP and TS (CP+TS loop),
and applying TS to 10 initial CP solutions (10* CP+TS). Running times between 600sec and 840sec.

In Table 6.4 we present the results obtained by these two methods. Evidently, applying short
optimization runs to a larger set of solutions outperforms both, the simple approach (CP+TS)
considered in the previous section, as well as the alternating approach. Goal 4 was seldom
able to find even better solutions.

Figure 6.6 compares the CP+TS method vs. alternating CP and TS vs. TS alone on 10
solutions.

6.6 Conclusions

We presented a compact model to the home health care problem which is flexible enough
to break down most real-world HHC problems of different characteristics. Further-
more, we developed several solution approaches for the model. The approaches find good
quality rosters that satisfy routing, qualification, time windows and soft constraints.

We combined the effectiveness of LP for finding optimal starting points of jobs and the
effectiveness of CP for generating feasible ordering. This module is utilized by CP and lo-
cal search methods. We can offer several good solutions to the end users by using a pool of
solutions, and we can use information collected in the pool to improve the quality of these
solutions. Experimental results show significant gains when these different methods are com-
bined.

The industrial prototype is currently undergoing intensive user evaluation, where solutions
generated by our optimization methods are competing in real-world scenarios. In a second
step, requests for additional legal and company constraints, or credit point systems (con-
tributed by researchers from ergonomics) may be integrated into our algorithmic framework.

Furthermore, it would be interesting to investigate the experimental behavior of our methods
when allowing more computing time and different solution techniques.
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The Automatic Recording Problem

he Automatic Recording Problem (ARB)an example of a problem that is constituted

by two simpler constraints. We focus on algorithms that solve the problem exactly and
give a tightened formulation of the ARP as an integer program (IP). Especially, we test the
method of coupling domain filtering algorithms via Lagrangian relaxation on this multimedia
application.

The technology of digital television offers new possibilities for individualized services that
cannot be provided by analog broadcasts nowadays. Additional information like the classifi-
cation of content, or starting and finishing times can be submitted within the digital broadcast
stream. With this information at hand, new services that make use of individual profiles and
maximize customer satisfaction can be provided.

One service — which is available already today — is an “intelligent” digital video recorder

that is aware of its user’s preferences and records automatically [10]. Such a recorder tries to
match a given user profile with the information submitted by the different TV channels. E.g.,
a user may be interested in thrillers, the more recent the better. The digital video recorder
is supposed to record programs so that the users’ satisfaction is maximized. As the number
of channels may be significant (more than 100 digital channels are possible), a service that
automatically provides an individual selection seems to be reasonable and is in the center of
current research activities e.g. within ti®-TV project or theTV-Anytime Forurf

In this context, two restrictions have to be met. First of all, the storage capacity is limited
(10 hours of MPEG-2 video need about 18 GB). And secondly, only one video can be recorded
at a time (see Fig. 7.1). We define the problem more formally as follows:

Definition9 Letn € IN, V = {1,...,n} the set of programsstart(i) < end(i) V i €
V the corresponding starting and finishing times. = (wy,...,w,) € Q' the storage
requirementsk € Q. the stoagecapacity, ando = (py, ..., pn) € IN" the profit vector.

LCommission of the European Union, IST program, project number 1999-20751

2“The global TV-Anytime Forum is an association of organizations which seeks to develop specifications to
enable audio-visual and other services based on mass-market high volume digital storage in consumer plat-
forms” (cited fromht t p: / / www. t v- anyti ne. org/)
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e 10hours of MPEG-2 requirexs18GB
e 50-200 digital TV channels

o Content metadata encoded in broadcast stream
e User profile known

/
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Figure 7.1. The scenario for the Automatic Recording Problem.

We say that the intervd| := [start(i), end(i)] correspond$o programi € V, and call two
programsi, j € V overlappingwhose corresponding intervals overlap, ile0 I; # @. For
X CV we callpx = Y jcx pi theuser satisfaction (with respect ).

TheAutomatic Recording Problem (ARB)en is to find a subse€ C V such that

(a) X can be stored within the given disk size, }.gx w; < K.
(b) one program at most must be recorded ata timelje.l; =0 Vi #je X
(c) X maximizes the user satisfaction, ipge > py V'Y C V, Y respecting (a) and (b).

Obviously, even if all programs are pairwise non-overlapping (i.e., if restriction (b) is ob-
solete), it remains to solve a knapsack problem. Thus, the ARP is NP-hard. But it can be
approximated to arbitrary precision, since there is a simple fully polynomial time approx-
imation scheme (FPTAS) for the ARP (a description can be found in Sellmann and Fahle
[186]). Basically it is a slight extension of the well-known FPTAS for knapsack problems
(see e.g. Martello and Toth [145]).

In the ARP’s original setting, resources for solving the problem are limited. A typical VCR
will have some megabytes of RAM and a simple processing unit. Approaches requiring huge
amounts of memory, or high-end CPUs are not suited in such a scenario.

We will ignore that fact for a moment, and discuss several approaches for the ARP, among
them three based on Lagrangian coupling (this chapter), and two alternative approaches in
Chapter 8.

7.1 An Integer Linear Programming Formulation

L inear programming based branch-and-bound approaches have proved to be efficient, widely
applicable and thus are quite commonly used. In every choice point, a bound based on
the LP relaxation is being computed. If that bound is worse than the objectiveyaitithe
incumbent solution, backtracking occurs.

The ARP can be modeled straightforwardly as an ILP. We use a weetofxy, . .., Xp) Of
binary variables to describe whether mowis selected in an optimal solutior;(= 1) or not
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(xi = 0). Thus, definition 9(a) is directly translated into a knapsack constrajk;(- w; <
K). Def. 9(b) corresponds to a bundle of constraints enforcing that at most one variable may
be set to one if the corresponding movies overlap in time. And the objective is to maximize

Y Pi - X

Maximize Y, piX
subject to Xj + Xj
Vil g WiXi

X

1 VigjeVIinl £
K
{0,1}"

The objective function maximizes the user satisfaction. Constraints of thediornx; < 1
ensure that for any two overlapping intervalsl; at most one program can be selected. Stor-
age restrictions are enforced by the last row. The formulation can be tightened by replacing
the “non-overlapping” constraints with maximal conflict clique constraints.

(7.1)

ORVARVA

Definition 10 A setC C V is called aconflict clique if ;N l; # @ V i,j € C. A conflict
clique C is calledmaximal if Vv D C V, D conflict clique:C € D = C = D. Let
M := {Cy,...,Cm} C 2V denote the set of maximal conflict cliques.

Then, restrictions of the forr’EieCp Xp <1p=1...,mimplythatx; + x; < 1 for all
nodesi,j € V whose corresponding intervals overlap. On the other han, #f x; < 1
for all overlapping intervals, it is also true th@;ecp Xi <1, p=1,...,m We will detall
our discussion on maximal clique constraints in section 8.1.1. Here, we continue with the
resulting IP, which is

Maximize Y ; piXi

subject to %iecp Xi < 1 p=1,...,m (7.2)
YigWiXi < K
x € {0,1}"

7.2 Solving the ARP via CP based Lagrangian Relaxation

omain reduction can help to improve the performance of a branch-and-bound search if
the filtering is both, effective and efficient. Effective means, that it has to be able to filter
many values, whereas efficiency measures how quickly the routine works.

We therefore solve the ARP via a constraint programming based branch-and-bound ap-
proach that enables us to add (real-world) constraints to the problem without changing the
core ideas.

The effectiveness of a filtering algorithm depends mainly on the quality of the bounds it uses
to estimate the impact of fixing a variable to one of its values. For the ARP, our experiments
show that the continuous relaxation bound yields a good estimate of the solution quality that
can be reached. Thus, it can be used for pruning purposes in a branch-and-bound approach.
But it is not obvious to see, how this bound could be used effectively for filtering purposes,
that is, other than by probing via full re-optimization, which is inefficient. On the other hand,
domain reduction with respect to reduced cost information can be done quickly, but is not very
effective.
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7.2.1 Substructures of the ARP

The ARP can be viewed as a combination of two simpler optimization constraints: a knap-
sack constraint and a shortest path constraint. The latter requires to move costs of a node to
the outgoing edges and to revers their sign. A different view on ARP allows us to identify
another possible combination of simpler optimization constraints: a knapsack constraint, and
a maximum weighted stable set constraint on an interval graph.

Therefore two possible CP models are available. The first model uses the shortest path
constraint presented in Chapter 4 and the knapsack constraint for which a domain filtering
algorithm is described in Chapter 3. The shortest path constraint need3 tjMe+ |E|) and
on a dense graph like in our application this results to a running tin@(p#|2) per choice
point.

The second model also relies on the knapsack constraint and a constraint specially devel-
oped for maximum weighted stable set substructure (MWSSP) of the ARP (see Sellmann and
Fahle [186]). It runs in tim&(nlogn), and in amortized linear time fdn(log n) choice
points.

7.2.2 CP based Lagrangian Relaxation for the ARP

In the remaining, we show how to apply CP based Lagrangian relaxation to the ARP. Asymp-
totic running time of the more general shortest path constraint is higher than of the specially
designed maximum weighted stable set constraint. Thus, we will use the maximum weighted
stable set constraint in the descriptions and in the experiments. The idea of that constraint is to
use apply the simplex algorithm to the weighted stable set problem. Using a problem specific
pivot strategy it is possible to achieve the running time mentioned above. This idea is due to
M. Sellmann and we refer to Sellmann and Fahle [186] for technical details.

With the two domain filtering algorithms at hand, we are able to perform domain reduction
on the two natural substructures of the ARP. According to the abstract description in Sec. 2.3.3,
we will now tie the two filtering algorithms together:

As the domain filtering algorithm for MWSSP allows us to incorporate changing objectives
at a low computational cost, we decide to relax the capacity constraint. We introduce a non-
negative Lagrangian multiplier > 0 and define the Lagrangian subproblem

Maximize  z(A) =z L(A)
subject to z = Y (pi — Awj)xi + AK
Yiec,Xi < 1 p=1,...,m
x € {0,1}"

The Lagrangian multiplier problem then is to solve Minimizg\), such thatA > 0. For
everyA > 0, z(A) is a valid upper bound on the objective. Therefore, we can apply cost
based filtering for the MWSS constraint on interval graphs each time we solve the Lagrangian
subproblem. After we have found an optimal Lagrangian multiglieimwve now use dual infor-
mationt € Q™ from the corresponding stable set subproblem to perform variable fixing with
respect to the knapsack substructure. By (Lagrangian) relaxing the maximal clique constraints
with multipliers 7t > 0, we obtain a knapsack problem. Lt = }; . icc; 7Tj i=1,...,n

and7t := )" 7t;. The problem then is to
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Maximize Y0 (pi+ pi)Xi — 7T
subject to Yiowixp < K
x € {0,1}"

Relaxations of this problem again yield a valid upper bound, and we can apply domain
filtering of the knapsack optimization constraint using the modified objective.

7.2.3 Implementation Details

We use four different approaches for our experiments: the first is a pure branch-and-bound
algorithm without any problem tightening (referred tol&s-0). The second applies the do-
main filtering algorithms for knapsack and maximum weighted stable set problems on the
original objective LG-1). The third and the fourth approadh®-2 andLG-3) realize the idea

of coupling domain filtering algorithms for linear optimization constraints via Lagrangian re-
laxation: LG-2 calls for domain reduction only after the Lagrangian dual has been solved,
wheread G-3 also applies domain filtering on the maximum weighted stable set constraint
during the search for optimal Lagrangian multipliers.

7.2.3.1 Continuous Bound Computation

For pruning, the computation of a linear bound on the objective is neddse? andLG-3
obviously use the objective value correspondingiggA*) for this purpose. As the computa-
tion via Lagrangian relaxation with stable set subproblems turned out to be very efficient, we
used that algorithm for all four approaches.

7.2.3.2 Computation of A*

To determinel*, we used a method based on the golden section to maximize one-dimensional
concave functions. We obtain a sequence\fifk € IN. Letemax = max{pj/w; | i =
1,...,n}. Then, for alle > 0 there exists a constaant> 0 such that

IAK— A <e  Vk>c-logemax

Thus, afterO(log emax) iterations we can numerically approximate the optimal Lagrangian
multiplier A*. Each iteration cost amortized linear time for at le@¢tog n) choice points.
Finally, in every choice point we add(n log n) for the succeeding knapsack domain filtering
algorithm. Therefore, the coupled domain filtering algorithm for the tight global continuous
relaxation bound runs in tim@(n log emax + nlogn).

Notice, that the Lagrangian subproblem is totally unimodular. Thus, the Lagrangian relax-
ation bound has the same value as the bound that evolves from a linear continuous relaxation.

7.2.3.3 Branching Variable Selection

All algorithms choose the first node on the shortest pattth maximal efficiencyp;/w; as
the branching variable.

3according to the optimal reduced costs objechiye ; (pi — A*wj)x; + A*K
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7.3 Numerical Results

Il algorithms described above were tested on some synthetic benchmark sets. The exper-
iments were performed on a PC with an AMD-Athlon 600 MHz processor and 256 MB
RAM running Linux 2.2. The implementation was done in C++ and compiled by gcc 2.95
with maximal optimization (O3). The constraint programming based algorithms were built
on top of ILoG SoLVER 5.0 [117], the linear integer programming approach utilizeod
CPLEX 7.1 [118].

One major outcome of the experimental study is the ranking of the approaches described
previously. We will see in Chapter 8 that other approaches are significantly superior to all
four CP based Lagrangian variants. Nevertheless, we present a detailed interpretation for all
approaches here. There are two reasons for this:

(i) Our aim is to show the effects of CP based Lagrangian relaxation when using different
strategies within this setting.

(i) Additional constraints may prevent the use of the approaches of Chapter 8, thus more
flexible alternatives are required. We will discuss some of these constraints in Sec. 8.5.

7.3.1 Test Instance Generation

The tests were conducted on several sets of randomly generated instances. In order to achieve
scenarios which we believe to be of relevance to the real-world application, each set of in-
stances is generated by specifying the time horizon (half a day to 3 days) and the number of
channels (20 — 100). The generator sequentially fills the channels by starting each new pro-
gram one minute after the previous. For each new progralassis randomly chosen. That
class then determines the interval from which the length is randomly chosen. We consider ei-
ther 3, 5, or 7 different classes, respectively. The lengths of programs in the classes vary from
5+2 minutes to 15850 minutes. The disk space necessary to store each program equals its
length, and the storage capacity is randomly chosen as 45%-55% of the entire time horizon.
To achieve a complete instance, we must choose the associated profits of programs. For the
experiments, we used four different strategies for the computation of an objective function:

» For theclass usefulness (CUhstances, the associated profit values are determined
with respect to the chosen class, where the associated profit values of a class can vary
between zero and 66£200.

* In thetime correlated (TC)nstances, each 15 minute time interval is assigned a random
value between 0 and 10. Then, the profit of a program is determined as the sum of all
intervals with which the program has a non-empty intersection.

» For theweakly correlated (TWCinstances, the TC value is perturbed by a noise of
+20%.

* Finally, in thesubset sum (SS8ata, the profit of a program simply equals its length.

The different objectives try to emulate some effects we believe to occur real-world instances.
In the CU instances for example, programs of the same class cause similar attractions. And
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the TC and TWC instances cause many conflicts regarding the choice of programs that are
being broadcasted at the same time. However, the different strategies we considered are only
intuitively justified. The feasibility of our approach for real-world instances can only be con-
cluded from the fact that we achieve similar results for all choices of the objective.

We identify a test set by the parameters with which the generator was started. According to
the above description those parameters are:

e time horizon in hours [6h, 12h, 24h, 72h, or 120h],

number of channels [5ch, 20ch, 50ch, or 100ch],

* number of different classes [3, 5, or 7], and

objective type [CU, TC, TWC, or SSS].

7.3.2 Numerical Results for Lagrangian Coupling

The numerical results presented in the following tables were ran on different test sets, each
consisting out of 50 random instances. For each instance, our four approaches were run to
find and prove an optimal solution. The tables present various characteristics found during
the tests. We refer to Appendix A for a complete list of all results obtained. We protocol
running times and the number of choice points needed for an exhaustive search. For an easier
reference we start with a summary of the Lagrangian coupling approaches:

Name Description

LG-0 Lagrangian bound, branch-and-bound, no domain filtering

LG-1 Lagrangian bound, branch-and-bound, domain filtering on origi-
nal objective

LG-2 Lagrangian bound, branch-and-bound, Lagrangian relaxation
based domain filtering after Lagrangian dual has been solved

LG-3 Lagrangian bound, branch-and-bound, Lagrangian relaxation
based domain filtering during search for optimal Lagrangian mul-
tipliers.

7.3.2.1 Initial Solutions

Our approachesG-0 — LG-3do not use any primal heuristics. Nevertheless, they do find good
solutions early on, indicating that the branching variable selection we used supports finding
near-optimal solutions efficiently in a non-exhaustive search.

These observations indicate that for the ARP the majority of the work lies in the proof of
optimality rather than in the construction of the solution.

In the following tables, numbers are printed in boldface when the corresponding approach
was the best (according to Def. 14) among all seven approaches for the ARP (i.e. the La-
grangian approaches in this chapter as well as the two alternative approaches in Chapter 8).
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LG-0 LG-1 LG-2 LG-3
time nodes time nodes time nodes time nodes
CuU 95 5194 52 2955 7.0 1985 8.6 184.0
TC 441.8 40155.7 67.2 4525.8 18.0 696.5 28.4 575.6
TWC 155 1136.1 120 802.6 6.2 3399 9.5 321.2

Table 7.1. Test sets with 5 classes, 12 hours, 20 channels and different objectives. Times in seconds
and choice points are averages for 50 randomly generated instances. The average number of programs
per instance is between 607.6 and 612.6.

7.3.2.2 Impact of the Objective

Table 7.1 shows the performance of all seven approaches on test sets generated with a time
horizon of 12 hours and 20 channels using 5 different program classes and CU, TC, and TWC
to determine the objective function.

When comparing the different types of objectives, we find that for all idsiapproaches
the TC instances are much harder than CU and TWC, which are comparably difficult to solve.
This is a general observation we made for all kinds of different test sets using 3 or 7 classes
as well as different time horizons and numbers of channels.

7.3.2.3 Impact on Number of Choice Points

For the Lagrangian approaches we observe that a higher degree of coupling between the two
optimization constraints results in a partially drastic reduction in the number of choice points
of up to a factor of about 70 in the difficult time correlated instances. Regarding the compu-
tation time, there is a trade-off between the reduction in choice points and the time spent per
choice point(TpCP). The TC and TWC instances show, tl&2 can outperfornmlLG-3 be-
cause of the shorter TpCP that is needed for that degree of integration. When corb@afing
andLG-3in the CU instances, the reduction in choice points is not large enough to justify the
bigger TpCP needed, ands-1 is the approach that takes the least computation time.
Generally, a greater reduction in choice points is more likely to pay off when the abso-
lute TPCP needed is rather high. This particularly holds for applications where additional
constraints have to be handled on top of the objective constraint itself. For the ARP, the op-
timization constraint is the only active constraint. Therefore, to justify the high TpCP caused
by the more complicated filtering algorithm, a noticeable reduction in the number of choice
points must be achieved. The&5-2 and LG-3 approaches obtain a sufficient reduction in
choice points in the more difficult TC test sets, and also for larger test instances.

7.3.2.4 Different Instances within Class 5 CU

Table 7.2 shows the performance of all approaches in test instances that were generated using 5
different program classes with different time horizons and numbers of channels. The objective
was computed according to the chosen classes, i.e., according to CU. As expected, for the
larger instances with a time horizon of 72 hours (3 days) and 20 channels, the two coupling
approachekG-2andLG-3outperformLG-1 by a factor of roughly 4 in relation to the number

of choice points and almost a factor of 2 with respect to the computation time needed. The
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5cU LG-0 LG-1 LG-2 LG-3
time nodes time nodes time nodes time nodes
avg 2.4 238.3 1.3 129.9 1.4 108.6 2.1 89.9
12h min 0.1 5.0 0.1 5.0 0.1 5.0 0.1 5.0
20ch  max 25.4 2216.0 15.1 1531.0 12.9 1269.0 24.2 1045.0
std 4.2 396.8 2.3 243.6 25 206.5 4.0 1735
avg 16.5 741.9 8.2 370.1 9.9 272.0 14.2 250.5
12h min 0.1 3.0 0.2 3.0 0.2 3.0 0.2 3.0
50ch  max 167.3  7058.0 82.6 3615.0 154.1  2664.0 156.5 2664.0
std 30.8 1377.6 145 658.9 22.9 506.9 26.8 465.0
avg 9.5 519.4 5.2 295.5 7.0 198.5 8.6 184.0
24h min 0.5 21.0 0.4 13.0 0.3 10.0 0.5 10.0
20ch  max 87.5 4416.0 59.6 3762.0 93.4 2094.0 98.1 2067.0
std 15.2 829.9 9.3 587.6 17.2 377.8 17.7 374.9
avg 1104.9 24301.4 585.2 14219.3 883.3 8371.9 921.5 8286.8
24h min 0.8 12.0 1.0 12.0 0.7 9.0 1.1 9.0

50ch  max 31045.5 675235.0 15625.2 368440.0 33281.3 292753.0 31573.5 292753.0
std 4448.4 97121.0 2272.6 54288.6 4662.0 41139.4 44412 41121.2

avg 2627.7 40901.5 1786.7 27662.0 920.4 6674.7 990.9 6514.7
72h min 2.0 29.0 2.4 29.0 3.0 29.0 5.5 29.0
20ch  max 32751.9 460350.0 30520.3 412421.0 11766.0 90397.0 13724.7 89589.0
std 5514.7 85325.8 4543.1 65188.4 1996.8 14515.9 2189.7 14379.4

Table 7.2: Test sets with 5 classes, objective CU for various time horizons (in hours) and channel
numbers (ch). Italic numbers give the average (avg) time and nodes, resp., of 50 instances. Numbers
below are: minimum (min), maximum (max), and standard deviation (std) for these 50 instances. The
average number of programs per instance is 315.2 for (12h/20ch), 793.5 (12h/50ch), 607.6 (24h/20ch),
1512.1 (24h/50ch), and 1782.6 (72h/20ch), resp.

minimal, maximal and standard deviations indicate that the average numbers presented are
not biased by very few outliers, but represent meaningful values for the evaluation of the
algorithms performance.

7.3.2.5 A Vertical View

In Table 7.3 we compare the different approaches in 150 instances that were generated using
very different parameters and objective functions. Again, relevant and partially significant
reductions in the number of choice points can be obtained by CP based Lagrangian relaxation
realized inLG-2 andLG-3.

7.3.2.6 Subset-Sum Instances

So far, we have left out comparisons regarding the choice of the objective according to SSS.
Table 7.4 shows the results obtained for a collection of very different test sets generated with
SSS. Two facts stand out:

Firstly, a comparison with Table 7.1 shows, that the SSS instances are much easier to solve
than for other choices of the objective. On the first view this result is striking, since the
knapsack LP bound for strongly correlated, or subset-sum data is known to be weak, or mean-
ingless, respectively (as discussed in section 3.7.1). However, if length of and profit for a
movie coincide, any solution completely filling the disk’'s capaitys already optimal and
we can stop searching.
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LG-0 LG-1 LG-2 LG-3

test set - - - -

time nodes time nodes time nodes time nodes
3CU
120h 20ch 5210.3 60839.2 1734.4 30676.4 455.9 3433.9 490.1 29451
5TWC

11600.1 293386.8 1526.8 35718.4 261.0 3683.6 411.7 31345
72h 20ch
7TC

8349.0 250367.1 4066.3 105572.6 403.4 6235.4 533.0 42191
24h 50ch

Table 7.3: Effectiveness of the different approaches for different benchmark classes. We have an
average of 1956.7 programs for the 120h/20ch test, 1782.6 for 72h/20ch, and 1423.3 for 24h/50ch.

LG-0 LG-1 LG-2 LG-3
time nodes time nodes time nodes time nodes
12h 20ch 3164p 0.2 231 02 152 0.2 152 03 152
12h 50ch 7924p 05 188 05 139 05 139 0.8 13.9
24h 20ch 6112p 05 269 06 219 06 219 1.0 219
24h 50ch 1527.3p 16 291 18 232 17 232 3.0 232
72h 20ch 1778.3p 35 534 46 517 50 517 8.7 51.7
72h 50ch 4464.3p 11.0 544 144 528 154 528 27.2 52.8

5SSS

Table 7.4: Subset sum data sets for 12 hours, 20 channels, up to 72 hours and 50 channels. The average
number of programs is given as parameter p in the upper table.

SecondlyL. G-1 achieves only a slight reduction in choice points comparddaed which
cannot be improved blyG-2 andLG-3 at all. The effect is not surprising: We considered the
somewhat artificial SSS test sets because of their obvious relation to subset sum benchmarks
for knapsack problems. Because of the equal efficigngyy; of all programs, the knapsack
optimization constraint has great difficulties in including or excluding programs. Thus, that
constraint is not effective, and the burden of domain reduction lies only on the MWSSP op-
timization constraint. In total, using the optimization constraint for pruning purposes only is
most time efficient here.

7.3.2.7 Varying Time Horizon and Number of Channels

Finally, we investigate the impact of the number of channels. Table 7.5 shows a comparison
of three different test sets that were generated using 3 different program classes and CU ob-
jectives. All instances have a similar size and contain roughly 1000 — 1200 programs. We
observe that the instances become more difficult to solve for all Lagrangian approaches when
the number of channels decreases. This surprising result may be caused by the fact that a
smaller number of channels increases the relative importance of the knapsack optimization
constraint which is more difficult than the MWSSP constraint. However, a reliable answer to
that question can only be given by further extensive investigation. We must also note that for
TC data sets, we observed a converse behavior: The instances become more difficult the more
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avg. no LG-0 LG-1 LG-2 LG-3
3CU B — . . :
of programs time nodes time nodes time nodes time nodes
12h 100ch 1048.3 18.8 680.8 9.1 326.3 5.1 108.6 76 955
24h 50ch 1013.4 37.8 1461.1 195 7344 11.1 187.9 13.8 1785

72h 20ch 1175.0 177.4 3003.1 111.7 1897.2 36.6 468.4 429 401.2

Table 7.5: Different benchmark sets fae 1000 —1200 programs for 3 classes and objective CU.

channels are involved, which is obviously caused by many temporally conflicting programs
of similar value.

7.4 Conclusions

M otivated by current research activities in the area of digital television, we formalized a
simple mathematical model for the automatic recording problem (ARP).

We studied the idea of coupling (cost based) domain filtering algorithms via Lagrangian
relaxation (see Sect. 2.3.3). It allows us to combine several domain filtering algorithms de-
signed for linear optimization constraints. Thereby, we obtain effective and efficient filtering
algorithms based on tight global bounds. We believe, that this idea is generic and indepen-
dent of the specific application we presented on which an empirical evaluation is based. The
numerical results show a significant improvement due to the coupling method with respect
to the computation time and the number of choice points. The method is suitable for linear
optimization problems for which bounds based on continuous or Lagrangian relaxations can
be effectively used.

As an open topic in this context it remains to investigate, how general algorithms for the
solution of the Lagrangian dual (such as subgradient or multiplier adjustment algorithms) must
be adapted to enable domain reductions during the search for optimal Lagrangian multipliers.
Taking subgradient algorithms as an example: Is it really necessary to reset the iteration limit
and the step length after every domain reduction that has taken place, or can convergence still
be proved for more optimistic strategies?



118 7 The Automatic Recording Problem




8-

More Efficient Approaches for the
Automatic Recording Problem

n the previous chapter we demonstrated how the concepts of Section 2.3.3 can be success-

fully applied to the ARP. A tighter Lagrangian coupling allows us to use a more effective
domain filtering which then prunes the search space more effectively.

This chapter is devoted to two alternative approaches that do not rely on Lagrangian cou-
pling ideas, and that solve the ARP significantly faster than the Lagrangian approaches. The
first one is based on branch-and-cut, the second one on dynamic programming. CP is not used
in these approaches but could be used at least in the branch-and-cut method. Both approaches
are based on known results. Nevertheless, we present them here in order to show that the ARP
can be solved a lot faster than by methods presented before.

8.1 Solving the ARP via Branch-and-Cut

successful application of the LP-based branch-and-bound paradigm relies heavily on
tight LP bounds that can be quickly computed. The LP relaxation of (7.1) is obtained
by relaxingx € {0,1}" tox € [0,1]". Using some well-known results on valid inequalities,
we can tighten that LP formulation, thus speeding up convergence in a branch-and-bound
approach.
We rewrite then-dimensional solution spad@ arp Of the LP relaxation of (7.1) as

Rarp = Rk NRyc, Where (8.1)
n
Rk = {xe[0,1]"] ) wixi <K} (8.2)

i=1
Ryc = {XE[O,l]n|Xi—I—Xj§l,Vl§i<j§n, Iiﬂlj#@} (8.3)

and obtain the LP relaxation value as

n
m)?x{z PiXi | X € Rarp}-
i—1
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Figure 8.1: The polytope of (aJx € [0,1P | X1 + X2 <1 A X1+ X3 <1 A X+ x3 < 1} and the
corresponding valid inequality () € [0,1F | x; + X +x3 < 1}.

We also define the corresponding integral points sets which contain the solution of (7.1)
when solved as an IP.

Sarp = Sk NSye, Where (8.4)
Sk = RN {O, 1}” (8.5)
Svc = Rvcn{0,1}" (8.6)

The setskk andRy ¢ are subsets dR" and can be described by a finite number of linear in-
equalities. Furthermore, thevariables are bounded, and henRg, andRy,c arepolytopes
The same holds foR arp and the convex hullsonv(Sarp), conv(Skp) andconv(Syc), as
they are intersections of a finite number of polytopes. (Wecose (A) to denote the convex
hull of some finite sef.)

The vertex cover polytop&\,c and theknapsack polytop& x have been studied inten-
sively in recent years. For both polytopes valid inequalities are known that describe (parts of)
the convex hull ofSy,c andSy ¢, respectively. Sinceonv(Sarp) is the intersection of these
two polytopes, we can (partly) describenv(Sarp) by describing the convex hulls &, ¢
andSk. We refer to the book by Nemhauser and Wolsey [156] for an introduction on the topic
and for further reading on results that we only briefly present in the following sections.

8.1.1 Valid Inequalities for the Vertex Cover Polytope

The structure of the vertex cover polytope has been studied intensively during the 1970s by
Fulkerson, Padberg, Nemhauser and Trotter jr. and others. Fulkerson [83] and Padberg [160]
discovered the result on valid clique inequalities that we are going to use in the context of the
ARP. We refer to Nemhauser and Wolsey [156] and the references given there for a deeper
insight into the polyhedral structure of vertex cover.

It is known (see Grotschel et al. [99, Prop. 1.3]) tiRajc as given in (8.3) is sufficient to
describe the vertex cover polytopenv(Syc) of a graphG if and only if G is bipartite. We
aim at getting a tighter formulation for the gra@hused in the ARP.

Lemmal Let {Cy,...,Cn} be the set of all maximal conflict cligues of an ARP. Define
R've = {x € [0,1]" | Yicc, % <1, p=1,...,m}. Then
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() R'vc € Ryc, andR'yc C Ry if there is a conflict cliqgue with more than 2 members.
(i) R'vc andRyc contain the same integral points.

Pr oof:

(i) Letx € R'vc. Thenziecp xi <1, p=1,...,m. Especially for any two overlapping
moviesm;, m; there exists @ such thatm;,m; € C. Thatis: x; + x; < 1, showing
X € Ryc.

Lety = (%, e %) € R". Theny € Ry since the sum of any two entries pis one.
Let C be a largest conflict clique. We hay§.cy; = %|C| >1 <= |C| > 2. Thus,
y ¢ R'vc < |C| > 2.

(i) Lety € Ryc N {0,1}" and assumg ¢ R'yvc N {0,1}". That is, there is a conflict
cliqueC suchthab ;. c y; > 1. Sincey; € {0, 1} there are at least two indicegt < C,
s # t such thatys = y; = 1. All movies indexed byC are pairwise overlapping,
hencey; + ys < 1is valid for Ryc. This contradicts our initial assumption. Therefore
(Rvc N{0,1}") C (R'vc N {0,1}"). Applying (i) now completes the proof. ]

Though finding maximum cliques is NP-hard on general graphs (Garey and Johnson [85]),
itis simple on the graph defined by our application: We can record two mowies; only if
they do not overlap in time. The graph defined by the broadcast contains arcs fromtaode
nodej if and only if I; N I; = @. Complements of theses graphs are known as interval graphs:

Definition 11 A graphG = (V, E) is called aninterval graphiff intervals 1y, ..., Iy, C Q
existsuch tha¥ vi,vj € V : {v;,vj} €E <= Iinl; # Q.

Definition 12 A graphG = (V, E) is called aperfect graphf w(G(H)) = x(G(H)) for
eachH C V. le. the chromatic numbeyx(G(H)) equals the size of a maximum clique
w(G(H)).

Remark 1 Interval graphs as well as their complements belong to the familpasfect
graphgsee Golumbic [94]).

Many hard problems are rather easy to solve on perfect graphs. On interval graphs, in par-
ticular, the computation of all maximal cliques can be performed in tinelog n) using
a simple scan-line algorithm (Gupta et al. [103]). After sorting the nodes according to in-
creasing starting times the algorithm pushes a node into a priority ddemeen the node’s
interval starts, and removes it when the interval ends. Just before a node is removédi, from
all nodes inH form a maximal clique. Hence, if we have to report all cliques (rather than only
detecting them), we need tin@(n?) to printO(n) times the content ofi.

Using Ry ¢ thus gives tighter bounds when considering LP-based solution approaches (see
Figure 8.1 for an example). Consequently, we reformulate (7.1) by using conflict cliques as

Maximize Y piX

subject to %iecp Xi < 1 p=1,...,m (8.7)
YimaWixi < K
x € {0,1}"

and obtain the following
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Corollary 3 IP (8.7) can be formulated in polynomial time. It contajkg conflict cliques at
most.

Finally, we note that for the vertex cover polytope, a valid inequality derived from a conflict
cliqueC is facet definingf and only if C is maximal (see Nemhauser and Wolsey [156] for a
simple proof). Facet defining inequalities are the most helpful ones when looking for integral
solutions: They describe parts of the convex hull of feasible integral points.

On general graphs, conflict cliques do not describe the convexdnM(Syc) completely.
Fortunately, perfect graphs play a different role in this context:

Lemma 2 (Groétschel et al., 1986) The inequalities{)iecp Xj < 1 for all maximal cliques
Ci1,...,Cp of G are sufficient to describe the vertex cover polytope if and oriyis perfect.

Proof: see Grotschel et al. [99], Theorem 1.5. [

8.1.2 Valid Inequalities for the Knapsack Polytope

Next, we will tighten the polytop&k = {x € [0,1]" | ¥’ wix; < K} given in (8.2).
We use a well-known result on the knapsack polytope that was published by several authors:
Balas [13], Hammer et al. [104], Padberg [161], Wolsey [210]. Our presentation here partly
follows Nemhauser and Wolsey [156] and Johnson et al. [123].

Without loss of generality, we assumg > 0 (w; = 0 can be ignored and if;; < 0 we
can replace by 1 — x;), andw; < K (asw; > K impliesx; = 0).

Definition 13 A setC C {1,...,n} is called aminimal coverif Y ;.c w; > K and for all
j e C: ZiEC\{j} w; < K

Let C be a minimal cover. From those variables that are indexe@,0¢| — 1 variables at
most can have the value one, which allows us to derive the valid inequality

Y xi<lcl-1 (8.8)
ieC

In fact, (8.8) is not only a valid inequality. On|&|-dimensional subspace ¢0,1}" it is
as tight as possible. To be more precise: It is facet defining for the convex hull 6f-tHe
knapsack set defined by

{xe{0,1}"| Y wixi <K, x;=0%j¢C} (8.9)
icC

(see Cor. 2.4, p. 267 in [156]).

Figure 8.2 shows an example on a polytope that was tightened by a cover inequality. Un-
fortunately, there may b@(2") different minimal covers and we cannot generate them all in
a preprocessing step as we did ®h,c. We can, however, generate those inequalities that
are violated by the current LP solution and add them to our LP in order to strengthen it.
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Figure 8.2: The polytope of (a]x € [0, 1]} | 2x; + 3x, + 4x3 < 7} and the tighter representation (b)
{x €[0,1]® | 2x1 +3x2 +4x3 < 7 A X1 + Xp + X3 < 2}.

8.1.2.1 Generating Violated Inequalities

LetX = argmax{};.; pixi | Y-, wixi < K, x € [0,1]"} be an optimal linear program-
ming solution to the knapsack problem. If the LP solutiosatisfies a minimal cove® then
YiecXi < |C| — 1, which meang_j.c(1 —Xj) > 1. Vice versa, if for some minimal cover

C C {1,...,n}itholds};.c(1—Xj) < 1, then the cover inequality correspondingGo

is violated. This gives rise to an 'automatic’ detection of a violated cover inequality via the
following linear integer program:

Minimize L (1=X)y;
subjectto Y ; wiy; > K (8.10)
y € {0,1}"

If the optimal value of (8.10) is smaller than or@,= {i | y;j = 1} is the minimal cover
most violated by the current solutionof the original LP. We are not helped if we have to
solve the separation (8.10) via an exact approach, since (8.10) is of the same computational
complexity as (8.7). As we do not need an exact solution of (8.10) (any violated minimal
cover is fine), and also as we do not require all inequalities to be found (we can always branch
on a fractional variable), (8.10) is usually solved via some greedy heuristic.

As mentioned above, (8.8) is facet defining only for the subspace given in (8.9). In order
to obtain a facet-defining inequality for the original space, we have to lift (8.8) tanthe
dimensional space.

Lifting is done by introducing a single variable not already included in the inequality and
adjusting its coefficient such that a new valid inequality is obtained, that is facet defining on
the next higher dimensional space. This procedure is performed until\atiables have
been taken into account. A formal description and proof of this technical procedure is given
in Nemhauser and Wolsey [156, pp. 261-265], see also Gu et al. [100, 101] for details on
efficient computational handling. The result of lifting (8.8) to tlrdimension space is

Y xi+ Y. aiXi+ Y 7rixi < [Cl—1+ ) 7 (8.11)

icCy IE{l ..... n}\{ClLJCz} icCy icCy

whereC; = {i € C | X; < 1}, C; = C\ Cy, and coefficients;, y; are determined during
lifting.
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Figure 8.3: A well-known problem: Extreme points may occur in the intersection of polytopes. (a)
shows the initial LP inequalities (green/magenta) of two substructure and the convex hull of feasible
integer points (blue). Using tight cuts for the two substructures we find the convex hull of either
substructure (b). When intersecting these regions (c), new fractional extreme points occur (arrows).

8.1.2.2 An Integer Linear Programming Approach

Modern Branch-and-Cut systems (see e.g. Bixby [35], Elf et al. [69], Johnson et al. [123], Mar-

tin [147]) are well-suited to solve the model described above. Indeed, we obtained very good
numerical results for the ARP using a branch-and-cut approach basedL@x @.1 [118].

We used the strong formulation (8.7) for the ARP, where the maximal cliques were determined
via a scan-line algorithm. That model was then transferredPicER.

CPLEX provides heuristics for automatically separating and lifting violated cover inequali-
ties. These cuts are generated and added to the model wherrvex Considers it helpful.
Furthermore, @LEX utilizes powerful primal heuristics that find near optimal solutions to the
ARP model in the root node of the branch-and-bound-tree. In most cases an optimal solution
to the ARP was found and proved within a few seconds.

Some benchmark instances required long running times and — smaex@pplied best-
bound-search at default — huge amounts of memory. In the experiments, we therefore limited
the available memory to 128 MB. After reaching that limit, we switched the node selection
strategy to depth-first-search, and allowed a furt£r000 branch-and-bound nodes to be
explored. After reaching that limit, we stopped the search without proving optimality. The
latter happened in eleven out of 4150 benchmark tests.

One problem that is partly responsible for these long running times is the fact, that not all
fractional extreme points in the intersection of two polytopes are eliminated by tight cuts on
either polytope (see Fig. 8.3). When intersecting the two sets, new fractional extreme points
may occur. If many of these new points appear in the area of an optimal integer solution, the
LP relaxation will find these instead and additional branching is required to eliminate them.
This problem is well-known in IP theory.

Before discussing the numerical results in detail, we define the second approach.

8.2 Solving the ARP via Dynamic Programming

lution approaches for the ARP can also be defined via dynamic programming. The key

o two dynamic programming approaches is again the ARP’s knapsack substructure. Our
dynamic programs differ only slightly from well-known algorithms for knapsack problems
(see e.g. Papadimitriou and Stieglitz [163, Sec. 17.3]). One of the approaches was presented
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in Sellmann and Fahle [186]. It runs@n(nzpmax), wherepmax := max{p; | i =1,...,n},
and it requires spac®(npmax). Furthermore, an FPTAS can be derived easily from that
dynamic program (see [186]).

We define an alternative approach in the following. This one n€gd&) space, and runs
in time O(cnK), wherec is the number of channels. Notice that typically: n for the ARP,
as each channel will broadcast several movies over some time period.

In our application scenario a running time®@fcnK) and a memory requirement 6 nK)
seems to be more desirable than the previously menti@(e&pmax). Parameter& andc,
as well aspmax can be considered as fixed in the application scenaripymx is limited by
the measure for users’ satisfactidfjs bounded by the VCR’s hard disk capacity, and
the number of channels provided. Thus,fdncreasingO(cnK) scales linearly, whereas the
O(n?pmax) approach depends quadraticallyrn

8.2.1 A Simple Approach

We start with the basic definition of the new approach. d(¢tk) denote an optimal solution
to an ARP that has disk size< K, and that considers the firskK n movies at most, i.e.

o(i,k) = maX{Z}ﬂ PiXj | Z}:l wjxj <K,

x € {0,1}"}
We assume thafstart(i),end(i) | i = 1,...,n} contains exactln elements, i.e. all times

are unique. We order all movies according to increasing starting times. To ease the notation
we add two artificial movies “0” and “-1” t&/. Both end before the earliest movig starts,
i.e.end(—1) < end(0) < start(my). Fori € V we define

T(i)={f eV |end(¥) < start(i)} (8.13)

as the set of movies that finish before mowistarts. Now/(i, k) can be computed by the
following recursion:

—00, k<0
5(i,k) = 0, i=-10andk >0 (8.14)
max {6(j, k), 6(J,k —wj) + pj}, else

JeT ()

This recursion is almost identical to the classical recursion for knapsack problems (see
Martello and Toth [145]). The only difference is that (8.14) checks the Bellman-equation for
all non-overlapping movies iff (i). Dynamic program (8.14) requires spd@énkK), and can
be computed in tim® (n?K). The latter results from the fact that for eveify, k) we have to
consider allj such thaend(j) < start(i).

8.2.2 An Improved Dynamic Program

In the ARP, only one of the channels can be selected at each time step. Instead of iterating
overall programgj that finish before movie starts, it suffices to check the current program
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j of each channelThus, through some small changes, we can repiaogc in the running
time for (8.14).

For eachi € V we consider all movies that end before moviarts. Letr (i) denote the
movie that starts latest among all these movies, anf?{€} denote the set of movies ending
between the start af(i) and the start of. In other words,

o(i) = argmax{start(j) | end(j) < start(i)} (8.15)
j

D(i) = {j|start(c(i)) <end(j) < start(i)} (8.16)
These values can be calculated by a sin@(en + n log n) preprocessing step. Notice that
T@{A)=D(i)UT(c(i)) and DH)NT(c(i)) =D (8.17)

In order to improve on the simple dynamic program (8.14) we need to consider njoyies
D(i), rather tharj € 7 (i):

—00, k<0
u(i k) = 0,. i=-1,0andk >0 (8.18)
max {13, K). 5.k —wp) + pi. el

JjeD(i)

In comparison to (8.14), the space requirement is not affected by our small change, whereas
the running time is improved:

Lemma 3 The dynamic programs (8.14) and (8.18) compute the same values for & state
i € V,k=1,...,K. The running time of (8.18) (after preprocessingidiscnK), wherec
denotes the number of different broadcast channels.

Proof: First, we prove(x): Ujeri) 7 (i) = Ujenq) 7 (1)-
“2" Because of (8.17) it holds)ic i) 7 (i) 2 Ujen(iy 7 (J)-

“C" Now, selectw € Ujery 7(J) = 3j € T(i) : end(a) < start(j) < end(j) < start(i).
Especially, as/j € T(i) : start(j) < start(c(i)) we obtainend(x) < start(c(i)).
Sincec (i) € D(i) itfollows a« € Ujepgi) 7 ()-

We prove correctness of the lemma by induction. Fet —1 and fori = 0 it holds:
u(i, k) = 4(i, k). Our hypothesis is that we have show(i’, k) = J(i’, k) for all moviesi’
that finish before a certain moviez V \ {—1, 0} starts. We have to show, that equality also
holds fori, i.e. u(i, k) = 4(i, k):

u(i k) = max {n(, k), p(i k—w;) + pi} (8.19)

jeD(i)
It holdsstart(j) < end(j) < start(i) V j € D(i) and we can apply our inductive hypothesis

= max {6(1,k), o(j, k—w;) + pi} (8.20)
~ jen(i)
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We apply the definition of(j, k).

max {5(¢, k), 6(¢,k—wj) + pj},
= max { Tt (50, (k—wi)), 8(6, (K—Wi) — W) 4 pi) 4 } (8.21)
jeD(i) o ; i))s : i i)+ Pjsr + Pi
Using (x) gives
max {5(¢,k), (£, k—w;) + pj},
— max { <7V (8.22)
jeT(iy | max {5(¢, (k—wi)), 6(£, (k—wi) —wj) + pj} + pi
LeT(j)
= max {6(j,k), o(j, k —w;) + pi} (8.23)
JeT ()
= 5(i, k) (8.24)

The running time of (8.18) IO (K(Yicv |D(i)])). From its definition in (8.16)D(i)
collects movies that start before and end after tatat(c(i)). As each channel can only
broadcast one movie at a time it folloy®(i)| < c, and we obtairO(K(Y iy |D(i)])) =
O(K|V]c). ]

8.3 Results

N umerical evaluations on the three methods discussed above were performed in the same
setting as those in the previous chapter. I.e. we used the same computer hardware (Athlon
600 MHz PC) and the same benchmark files. In this section we present selected tables that
correspond to those presented in the previous chapter. Thus, runtime for branch-and-cut and
dynamic programming is directly comparable to the runtime for the Lagrangian coupling ap-
proaches. We use the following abbreviations:

Name Description

BC CpPLEX based branch-and-bound, using clique
and cover inequalities.

DP dynamic program (8.14), running d(n°K)

DP*  dynamic program (8.18), running D (cnK)

8.3.1 Numerical Results for Branch-and-Cut and Dynamic
Programming

8.3.1.1 Initial Solutions

Using rounding heuristicBC always finds a first solution in the root node. Typically, that
solutionis less than 0.5% away from the optimal solution value. (Tables are given in Appendix
A). Even when runninddC without primal heuristics, the first solution is found early by the

first deep dive into the search tree — a technique often used in branch-and-bound. In general,
the overall running time is only slightly affected by turning off heuristics.
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DP DP* BC
avg. (max) time avg. (max)time avg. (max)time
CuU 1.16 (1.67) 0.08 (0.11) 0.21 (1.59)
TC 1.20 (1.86) 0.08 (0.13) 0.10 (0.28)
TWC 1.16 (1.72) 0.08 (0.11) 0.10 (0.28)

Table 8.1: Test sets with 5 classes, 12 hours, 20 channels and different objectives. Times in seconds
and choice points are averages for 50 randomly generated instances. The average number of movies
per instance is between 607.6 and 612.6.

8.3.1.2 Impact of the Objective

Table 8.1 shows the performance BE, DP, and DP* on test sets generated with a time
horizon of 12 hours and 20 channels using 5 different program classes and CU, TC, and TWC
to determine the objective function.

In theBC approach the running time varies slightly. The ranking givenin Table 8.1 is typical
also of other benchmark instances: Class CU has a longer running time than the other classes.
In fact, the only runs that were interrupted (because more 5081000 branch-and-bound
nodes were needed) occurred on the 20h and 50h CU instances.

Our dynamic programs are not at all affected by the characteristics of the objective. Their
running time only depends on the valueskgfn, andc. This behavior obviously appears on
all instances.

8.3.1.3 Different Instances within Class 5 CU

Table 8.2 shows the performanceB{, DP, andDP* test instances using 5CU. Also on these
instancesDP, DP*, and BC are significantly superior (compared to Table 7.2), especially
when size increases. The theoretical factor between runtindPadind DP* is O(F), and
indeed,DP* is significantly faster thaDP. However, runtime is also affected by various
compiler and machine dependent effects. E.g. we eXpBttto have an increased cache hit
rate compared tBDP as the latter has to cheak movies that finish before the current one. On
the other hand, data-structures RIP* are less regular. Thus, the concrete factor is deviating
from its theoretical value when changing the instances.

In 5CU, BC is less effective than the best dynamic program. This is often the case for the
CU instances, whereas for the other three classes (TC, TWC, BE®&)ay be slightly better
thanDP*, though their ranking is quite similar.

8.3.1.4 A Vertical View

In Table 8.3 we compare the different approaches on 150 instances that were generated using
very different parameters and objective functions. Even the slowest dynamic pragRm (

still beats the fastest Lagrangian approach in one cas&Rhdutperforms them all by a time

factor of 32, 39, or 171, respectively (compared to Table B&)prevails in this comparison.

When supported by its primal heuristicspEX finds optimal solutions already in the root

node in most cases. In the remaining nodes, it basically performs a proof of optirB&lity.

1.5 - 7.5 times faster thddP* in these sample sets.
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DP DP* BC
5CU . ) .

time time time nodes
avg 1.16 0.08 0.21 37.82
12h min 0.69 0.05 0.06 0.00
20ch max 1.67 0.11 1.59 484.00
std 0.20 0.01 0.28 99.55
avg 8.44 044 1.08 103.98
12h min 6.34 0.35 0.36 0.00
50ch max 11.09 0.58 9.11 1312.00
std 1.13 0.05 1.41 240.16
avg 10.28 0.47 1.38 234.96
24h min 8.06 0.39 0.18 0.00

20ch  max 13.48 0.57 43.64 7618.00
std 1.08 0.04 6.06 1074.40

avg 7046 240 176.54 8851.52
24h min 56.41 1.94 0.86 0.00
50ch  max 87.90 3.11 4357.75 235195.00
std 7.36 0.26 715.71  37095.52

avg 29583 6.60 516.96 52576.38
72h min  256.36 5.69 0.54 0.00
20ch max 360.12 7.86 7650.35 1498720.00
std 2421 047 165857 223318.36

Table 8.2: Test sets with 5 classes, objective CU for various time horizons (in hours) and channel
numbers (ch). Italic numbers give the average (avg) time and nodes, resp., of 50 instances. Numbers
below are: minimum (min), maximum (max), and standard deviation (std) for these 50 instances. The
average number of movies per instance is 315.2 for (12 h/20 ch), 793.5 (12 h/50 ch), 607.6 (24 h/20 ch),
1512.1 (24 h/50 ch), and 1782.6 (72h/20 ch), resp.

test set : _ _
avg. (max) time avg. (max) time avg. (max) time avg. (max) nodes
3CU
120h 20ch 630.21 (723.36)  14.21(15.83) 1.92(7.56) 18.28 (180.00)
5TwWC
79h 20ch 297.63 (364.60) 6.62 (7.85) 0.97 (5.41) 48.32 (785.00)
e 62.51 (76.67) 2.35 (2.86) 1.51 (4.88) 32.18 (370.00)
24h 50ch ' ' : : : - . :

Table 8.3: Effectiveness of the different approaches for different benchmark classes. We have an
average of 1956.7 programs for the 120h/20 ch test, 1782.6 for 72h/20 ch, and 1423.3 for 24 h/50 ch.
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DP DP* BC
5SSS . . .

avg. (max) time  avg. (max) time avg. (max) time avg. (max) nodes
12h 20ch 1.16 (1.55) 0.08 (0.10) 0.15 (0.41) 6.60 (63.00)
12h 50ch 8.45 (10.62) 0.44 (0.68) 0.62 (2.32) 7.88 (74.00)
24h  20ch 10.41 (12.85) 0.46 (0.57)  0.37(1.23) 11.08 (89.00)
24h 50ch 72.54 (93.84) 2.42 (2.92) 1.62 (6.85) 9.34 (78.00)
72h 20ch  290.84 (347.07) 6.46 (7.60)  1.33(3.98) 7.00 (74.00)
72h 50ch 2232.33(2581.61) 32.54(37.04) 6.84(32.29) 9.94 (89.00)

Table 8.4: Subset sum data sets for 12 hours, 20 channels, up to 72 hours and 50 channels.

DP DP* BC
3CU . . .
avg. (max) time avg. (max) time avg. (max) time
12h 100ch  14.63 (16.91) 0.94 (1.09) 1.40 (3.22)
24h 50ch  30.32 (36.25) 1.47 (2.05) 1.03 (2.87)
72h 20ch 127.99 (148.24) 429 (4.98) 104 (3.12)

Table 8.5: Different benchmark sets feg 1000 —1200 programs for 3 classes and objective CU.

8.3.1.5 Subset-Sum Instances

The comparison on SSS date is given in Table 8.4 B&dpotentially weak LP bounds on SSS
data are compensated by cover inequalities that improve the LP relaxation. Martello and Toth
have observed these effects in [146] for cardinality constraints which are a restricted form of
cover inequalities.

A direct comparison to the corresponding Table 7.4 shows that on SSS instances the La-
grangian approaches are somewhat competitive. l.e. for 12 h/50 ch and for 24 h/50 ch they
run as fast as the fastest of the formerly prevailing approaches. They evddRjean larger
instances. Still, they cannot compete agaB&t We believe that th&C approach benefits
from its primal heuristics here, and that a combination of a primal heuristit @a@or LG-1
would be a good alternative to the branch-and-cut approach on SSS data.

8.3.1.6 Varying Time Horizon and Number of Channels

Finally, in Table 8.5 we investigate the impact of the number of channels for a sample set
containing about 1000 — 1200 programs each. B®randDP* the increase in running time
follows the increase in the disk’s capacity. As mentioned in Sec. 7.3.1, we cKaasd5% —

55% of the entire time horizon. TH&C approach is not really affected by changed parameters.
The largest computing time of 1.40 sec in the 12 h/100 ch case is produced by some longer
preprocessing times. In fact, the number of branch-and-bound nodes is comparable to the
other two samples (see tables in Appendix A).
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8.3.1.7 Robustness within a Test Set

All benchmark data presented in the last two chapters are average values of a sample of 50
individual random instances. As indicated already in Table 8.2 (and in the appendix) run time
is smooth foDP andDP*, whereas min, max, and standard deviation for the other approaches
show some variation within each test set. Figure 8.4 gives the run time for each individual
instance in the set 5CU, 24 hours, 50 channels for all approaches considered. Both dynamic
programs basically have the same run time in each instance, and vary only sightigeds
less time than the best dynamic program in many case. However, some few long-running test
sets negatively impact on the average runtime,B@adomes second in this competition.

For theLG instances we have much more variation in runtime tharBfGr Noteworthy,
the LG approaches react similarly, i.e. in many cases a high or a low runtime occurs for
all approaches simultaneously. We assume that primal heuristB€ iand different node
selection strategies fdC and LG cause this striking difference. WhereagLEX finds a
good solution in the root node already, and then applies best-first-seartiG-#ygproaches
use depth-first-search. The latter requires long running times if a good solution is not found
in the left part of the search tree.

It should be noted that the plots are representative: Except for some SSS instances, where
figures tend to be more smooth, all other runtime plots show about the same behavior as
Figure 8.4.

8.3.2 Comparing the Approaches

For the ARP we used 4150 benchmark instances grouped in 83 classes. When comparing
the approaches developed in this and in the previous chapter we finBGhatamong the
fastest on 50 benchmark classB®* wins on 35 (with respect to our runtime measure, see
Sec. 2.4.3). In 7 classa<5-2 is among the best approaches, followedlU§y-0 and LG-1

each being among the best in 5 classes (see tables in Appendix A). Notice, that the runtime is
often less than half a second, when tii&@ approaches are among the best results, whereas for
harder and long running instances they never excel. FurthermoreGHagproaches cannot
finalize 8 out of 83 benchmark classes. This clearly shows that the ARP as defined in Def. 9
should be solved by branch-and-cut or dynamic programming. Quantitative differences in
runtime (up to a factor of more than 200) are documented in Appendix A.

8.4 Conclusion

For the ARP, constraint programming based Lagrangian relaxation is clearly beaten by dy-
namic programming and branch-and-cut in three out of four benchmark categories. Only
for the somewhat artificial SSS data is the runtime for the CP approach sometimes competitive.
While this does not in general question the idea of improving domain filtering via Lagrangian
coupling, it shows that without additional complex constraints, the ARP should not be solved
via reduction techniques + bounding alone. As we have seen in the previous chapter, using
CP based Lagrangian relaxation is much better than not using it, but the clear structure of the
ARP allows for more efficient algorithms to be used.

On the other hand, the CP approach finds near optimal solutions quickly, thus allowing us
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to work with heuristics solutions rather than optimal ones. Furthermore, the approach does
not require large memory resources. As an advantage over branch-and-cut, the CP technology
for the ARP is less complex. Finally, among the three approaches tested, the CP approach
is open to non-linear constraints, whereas branch-and-cut or dynamic programming can only
handle subclasses of non-linear constraints.

8.4.1 The Branch-and-Cut Approach

Together with the dynamic programming approach branch-and-cut is the fastest method in
almost all instances. Furthermore, it can provide a very good (often optimal) solution in
the root node. Without affecting the structure of valid inequalities used, additional linear
constraints can be added to the model. These include the extensions mentioned in Sec. 8.5.

Branch-and-cut requires a state-of-the-art CPU with high precision floating point support.
In some cases a huge amount of memory is required, too. It is doubtful that a typical digital
VCR would satisfy these requirements in the near future. Furthermore, efficient branch-and-
cut systems, and numerically stable LP solvers are highly complex technologies that may be
too expensive for electronic mass products.

Valid inequalities for the vertex cover and the knapsack polytope were used to tighten the
LP relaxation. Unfortunately, even if all fraction extreme points in either of the two polytopes
are eliminated, there fractional extreme points in the intersection of both polytopes may exist.
Further studies could concentrate on how to eliminate these fractional points efficiently by
using additional cuts.

8.4.2 The Dynamic Programming Approach

The improved dynamic program is able to solve many instances to optimality significantly
faster than any other approach. It is not affected by any data characteristics, and its runtime is
predictable. The dynamic program depends on the diskisizmth in runtime as well as in
memory consumption. During our tests, up to 120 MB of RAM were needed by the dynamic
program.

For dynamic programs in the digital VCR setting there is a trade-off between the accuracy
of K and the runtime needed. Using only approximated valuek faquires only few states
in the dynamic program, but does not guarantee an optimal solution. On the other Hénd, if
is very accurate (which measis large), runtime is negatively affected. Label dominance
approaches (see Desrochers and Soumis [64]) might be the right choice here as they eliminate
useless states during calculation, thereby reducing runtime and memory requirements.

8.5 Extending the Basic Model

veral extensions of the basic ARP model are possible on the application level. We present

hree of them here and show how they can be integrated into the Lagrangian coupling, or
the BC approach. We have not investigated how to integrate the extensions into dynamic
programs.
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8.5.1 Avoiding Multiple Copies

A user usually does not want to have the same movie recorded several time (when repeated or
offered by different channels). This requirement is easy to integrate into the linear program
(7.1) by addingx; + x; < 1 whenever the content of moviésand] is identical,i,j € V.

We can do better by using the idea of conflict cligues again. After some appropriate ordering,
we can assume that indicés . ., r correspond to pairwise different broadcasts, and that any
moviei = r+1,...,nis already contained in the firstmovies. We define

M; = {j | moviesi, jareidentical j=1,...,n}, i=1,...,r (8.25)

as the representative classes for each mowiel, ..., r. From each clasa;, i = 1,...,r,
one broadcast at most can be recorded. Thus, the indices icorrespond to a valid conflict
clique. FurthermoreM; is maximal, and the resulting valid inequality is facet-defining. We
obtain

Maximize Y piX

subject to Ziecp i < 1 p=1,...,m
Yiem, Xj < 1 i=1,...,r (8.26)
Y wixi < K
x € {0,1}"

The branch-and-cut approach can cope directly with the additional constraints. Both fami-
lies of conflict cliques tighten the LP relaxation. The number of additional constraints is low
asr < n. Itis obvious see that the additional computational effort for finding these sets is
O(nlogn) when using a priority queue and the contihés the key.

It should be mentioned that an even tighter LP relaxation can be obtained by combining
both families of valid inequalities. This however, requires some more computational effort in
the preprocessing, and the number of valid inequalities will also grow.

The setsM; can also be used for filtering in the Lagrangian approaches. We can define
additional artificial intervals for the movies: To eacl € M, we assign the intervéB - i, 3 -
i+1],i=1,...,r. Thus, we can apply the MWSS constraint used in Sec. 7.2 in this context
as well. A CP based Lagrangian relaxation then copes with three families of constraints rather
than two.

8.5.2 Using Multiple Recording Units

A digital video recorder may have multiple recording units which allow the recording of a
limited numberb of channels simultaneously. Again, in an IP context, this modification can
be easily introduced. We change the right hand side of each non-overlapping constraint from
ltob:

Maximize Y, piX

subject to Yiec,Xi < b p=1...m
szl wiXj < K (8.27)
x € {0,1}"

For the Lagrangian coupling approaches, a fast and efficient domain filtering algorithm for
this type of relaxed non-overlapping constraint is subject to further research.
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8.5.3 Using Multiple Storage Units

Finally, our VCR may have hard disks instead of just one. As we can split a video stream
at some point, and store it in parts on different disks, this specification does not require fur-
ther attention. Things change, if hard disks are available ardividual recorders and a
global plan for all machines is required. We can model this situation by using multi-knapsack
constraints (see [145]) that respect individual disk capaditiesh = 1,...,d. Furthermore,
multi-knapsacks ensure storing a movi@n at most one recorder. Again, this modification is
easy to implement in a linear programming context:

Maximize Y, piX
subject to Yiecc, Xi < d p=1,...,m

YAaVih = X i=1...n (8.28)
YiLawiyin < K h=1,...,d

x € {0,1}", ye {0,1}nxd

Variablesy;, are used for selecting the storage unit for maviecase it should be recorded
(i.e.x; = 1). In that caseyj, = 1 if storage unith was selected, angi, = 0 for all g # h.
Notice, thatd = 1 impliesy;; = x; forall i € V. Thus, (8.28) reduces to (8.7).

Within a CP approach, Lagrangian coupling could be used to cope with the this requirement.
If we relax all but one of the knapsack constraints, and also all of the constraints Iinking
to xj, the remaining IP has the same structure as (8.7). This allows the use of all techniques
described previously.
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Figure 8.4: Robustness of the approaches for all 50 instances in 5CU, 24 h, 50 ch. Runtime is given
on a logarithmic scale. Figures for other classes look similar. (Lines connecting measuring points are
given for easier readability and do not mark intermediate values.)
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Domain Filtering for Maximum Clique

Cliqueis an undirected grapb = (V, Ec) where all nodes iV are pairwise adjacent.
The Maximum Clique Problem (MC)n a graphG = (V,E) asks for a cliqueC =
(Vc, Ec) in G having a largest node s¥t.

MC was among the first problems shown to be NP-hard on general graphs (Karp [127]).
Héastad [106] proved that MC is not approximable withwi|1/2-¢ for anye > 0. An
O(|V|/ log |V|?) approximation was developed by Boppana and Halldérsson [38]. On re-
stricted graph families (e.g. perfect graphs) polynomial-time algorithms for MC are known.
We refer to e.g. Golumbic [94] for an overview.

The maximum clique problem is important in many fields. Cliques are used in integer
programming for presolving [183] or deriving valid cuts [9]. Air traffic control problems can
be modeled using conflict cliques (see Barnier and Brisset [22]). Maximum cliques appear in
coding theory, fault diagnostics, or pattern recognition. Details on these as well as on other
prominent applications of MC are given in Bomze et al. [37].

9.1 Introduction

n this chapter, we introduce some simple cost based domain filtering techniques [81]. Later,

we will test these techniques on two branch-and-bound algorithms: One was proposed by
Carraghan and Pardalos [48]. Their algorithm is still believed to be one of the fastest clique
solver for sparse graphs. It recursively enlarges a clique by adding nodesaridadate
set(i.e. a set of nodes that can possibly extend the clique in the current choice point) to it.
Pruning based on simple bounds is used to cut off useless parts of the search tree. The other
algorithm considered was recently introduced by Ostergérd [158]. It starts on an one-node
graph and adds more and more nodes to it until it works on the entire problem. Cliques found
on intermediate graphs are used for an efficient bounding.

Our domain filtering tightens the candidate set by removing or fixing certain nodes. We
analytically show that this domain filtering is in a sense as tight as typical upper bounds for
MC. As we will see later, our filtering dominates 7 out of 8 combinatorial bounds proposed
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for MC. Furthermore, we analyze the relation between LP bounds and domain filtering. The
bounds that are not dominated in certain cases are the vertex coloring bounds and the LP
bounds.

We add domain filtering, coloring bounds and a primal heuristic to the Carraghan and
Pardalos algorithm and achieve a significant improvement on the DIMACS benchmark set.
Within a 6 hours time limit the enhanced algorithm can prove optimal results for 46 out of
66 benchmark instances, whereas the original approach is only able to finalize 33 instances.
Furthermore, it turns out that domain filtering improves 44 out of 66 test cases compared to
applying coloring bounds alone. Similar improvements can be found when introducing these
techniques in an algorithm based on Ostergéard’s idea [158].

9.1.1 Literature Review

The maximum clique problem has been attracting the attention of researchers in computer
science, operations research and other fields for many years. We can therefore only mention
some results and have to refer to a recent overview by Bomze et al. [37] for further details.
Some results refer to close relatives of the maximum cliques problem, namebrtbe cover

(VC) or independent set (IQyroblem. They stem from simple transformationgs C V

defines a MC ofG = (V,E) & V¢ defines a maximum IS i6 = (V,(V x V) \ E) &

V \ V¢ is a minimum VC ofG.

Tarjan and Trojanowski [197] gave a recursive algorithm for the vertex cover problem that
runs in timeO(2"/3) ~ O(1.26"). This result was later improved and the asymptotically
fastest algorithm is due to Robson [174] and has a time complex@y(21275") ~ O(1.22").

Branch-and-Bound algorithms were contributed by many researchers. Balas and Yu [16]
introduced a new idea for implicitly enumerating cliques. They search for a maximal induced
triangulated subgraph of G in which a maximum cliqu€ is then searched. In the second
phase they extend in a way that does not enlarge the maximum clique. When applied in a
branch-and-bound scheme their approach was quite successful as the bounds generated turned
out to be quite tight.

The methods of Carraghan and Pardalos [48] and Ostergard [158] are of certain interests
for this work. We will return to those algorithms in Sec. 9.2. A branch-and-bound algorithm
using vertex coloring bounds was proposed by Wood [212].

A quadratic programming approach was proposed by Caprara et al. [46]: They developed
a solver for the quadratic knapsack problem. The method was also applied to the maximum
clique problem. As it was not designed for MC, their approach was inferior to specialized
algorithms for MC.

9.1.2 Notation

Throughout this chapter we denote the neighborhood of a modeV asN(v) = {u €
V|{u,v} € E} and the degree of a node € V asé(v) = |[N(v)|. Given a node set
U, the graphGy = (U,EN (U x U)) is the graphinducedby U. We write Ny (v) =
{u € U|{u,v} € (UxU)nE} anddy(v) = |Ny(v)| if we speak of the neighborhood,
or degree, respectively, of a nodein the subgraph of5 induced byU. For a cliqueC
we callP = (,.c N(v) the candidate set oC. A clique C is anextensionof a clique
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Cif C C C. (To ease the notation, we often identify a cligQewith its set of nodes.)
Z(G) = {I C V | G, isaconnected component®} contains thenode sets of connected
component®sf the graphG = (V, E). Finally, w(G) denotes the size of a maximum clique
in G, andy (G) refers to the chromatic number Gf

9.2 Branch-And-Bound Algorithms for Maximum Clique

9.2.1 The Carraghan/Pardalos Algorithm

Carraghan and Pardalos [48] enumerate the cliques of a @rapltV, E) according to some
lexicographical order. Without pruning, the algorithm finds the largest cliqGg/isontaining
nodev,, then the largest clique @y (, ; containingv,, etc. A candidate sé&t = (), .c N(v)
containing all nodes that are adjacent to the cliGuaurrently under construction is used for
bounding. A simple depth-first-search and static variable ordering is used to guide the branch-
and-bound (Alg. 20). The well-knowaff max [7] program by D. Applegate and D. Johnson

is an efficient implementation of this idea.

Algorithm 20 The Carraghan/Pardalos Algorithm for Finding a Maximum CliQue
function findClique(seC, setP)

1: if (|C| > |C*|) then

22 C*«C

3:if (|]C|+ |P| > |C*]) then
4. for all p € P in predetermined ordedo
5: P+ P\ {p}
6: C' + CuU{p}
7: P’ + PN N(p)
8: findCliqueC/’, P')
function main()
1. C*+ Q@
2: findClique(, V)
3: returnC*

9.2.2 The Ostergard Algorithm

Ostergard [158] developed a variant of the previous method. (We present this approach as
Alg. 21 with some slight adaption to our notation). Instead of determining the cliques in a
decreasing node set, his algorithm starts on the graph inducédJyand finds the largest

clique on that graph. Then it considers the graph induced\y 1,vn} and searches the
largest clique there. By adding more and more nodes, and determining cliques in each of
those sets, it ends up with a maximum cliquésin During this incremental process, bounds

B[vi] on the largest cliques containing a certain negean be determined as a by-product

(line 5 of main()). With these bounds at hand, Ostergard can significantly speed up finding
cliques (line 9 of findClique(-)). As each call of the recursion (line 4 in main()) increases

C by one node, the search for an improved solution can be stopped as soon as an increased
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clique is found (lines 4, 12 in findClique()). The idea of finding bounds on small instances
of a problem and using them for larger ones is similar to the so-called “Russian Doll Search”
of Verfaillie et al. [204].

Algorithm 21 The Ostergard Algorithm for Finding a Maximum Cliq@g
function findClique(setC, setP)

1 if (|P| = 0) then

2. if (|C| > |C*]) then

3: C*«+C

4: found <« true

5. else

6: if (|C|+|P| > |C*|) then

7: while (P # @) do

8: selectp € P in some predetermined order:

o: if (|C| + B[p] > |C*|) then

10: P+ P\ {p}

11: findCliqueC U {p},P N N(p))
12: if (found) then break
function main()

1. C"+—©

2: for i + ndowntoldo

3: found « false

4:  findClique{vi, ..., va} N N(v;), {vi})

5. B[vi] < [C]

6: return C*

9.3 Domain Filtering for Maximum Clique

Both algorithms sketched above share the idea of a candideaRe-s¢f), . N(v) contain-
ing only those nodes that may extend the cliqueurrently under constructior? can
also be used for pruning, since the largest clique which can be discovered in the current part
of the search tree can contdi@| + |P| nodes at most. We will now show that two simple
observations can help to tighten the candidate set, and thus, potentially reduce the number of
choice points explored.

Looking at the nodes iR in more detail, we can characterize those that can never extend a
given clique to a maximum clique:

Lemma4 LetG = (V, E) be agraphC be aclique orz, andP be a candidate set, i.€. =
MNvec N(Vv). Moreover, letr € IN be a lower bound on the size of a maximum cliqu&in
Then, for every € P suchthaiC| + ép(v) < o — 1, v cannot exten€ to a maximum clique
of G.

Proof: Assume we have a node € P such that|C| + dp(v) < ¢ — 1, andv extends
C to a maximum cliqueC* O C with |C*| = k nodes. Then for alu € C* we have:
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dc<(u) = k—1. Sincecr is a lower bound orjC*| it holdsc —1 < k—1 = J§¢c«(V).
The degrees iI€* can be partitioned intdc-(v) = éc(V) + dcn\c(V). Hence, we obtain
c—1<k-1=dc(v) = dc(v)+dcc(v) < [C]—-1+6p(v) < o—1lwhichisa
contradiction. m

The next lemma identifies nodes that will be part of any extension of the current clique to a
maximum one:

Lemmab LetG = (V, E) be agraphC be a clique orG, andP be a candidate set, i.&. =
(vec N(Vv). Then, everw € P such thatép(v) = |P| — 1, is contained in any maximum
clique ofG that also contain<.

Proof: Let C* be a maximum clique an@ C C*. ThenC* C C U P (by definition ofP).
Assumey € P such thatp(v) = |P| — 1, butv ¢ C*. By constructiony is adjacent to
all nodes inC (because it is a member of the candidate set) and all nodegdacause of its
degree inP). Hencey is also adjacent to any nodein C* C C U P which mean<* U {v}
is a clique containingC, but being larger tha®*. This contradicts the choice &@* as a
maximum clique. [

9.3.1 A Domain Filtering Algorithm

With these observations at hand we are ready to present a domain filtering procedure for MC
(Alg. 22 ). For Lemma 4, we use = (|C*| + 1) as a lower bound for the necessary checks
in line 2. Afterwards, Lemma 5 fixes those nodes required in any maximal clique extending

Algorithm 22 Domain Filtering for Maximum Clique Problem
function DomainFilter(set, setP)

1: [/ reduce possible set

: while(3 v e P:degp(v) +|C| < |C*|)do

P+ P\ {v}/llemma4

. I'increase required set

: while(3v € P:degp(v) =|P|-1)do
C+«+ Cu{v}/llemma5s
P« P\ {v}/llemmab5

return (C, P)

N TR WD

C. We show correctness and running time of Alg. 22 by

Lemma6 LetG = (V, E) be agraphC be a clique orG, andP be a candidate set, i.&. =
ﬂvec N(V)-

(i) If Lemma 4 and Lemma 5 are applicable simultaneously, i.e. thevedsP such that
|IP| —1 = ép(v) anddp(v) + |C| < |C*|, then a maximal clique i€ U P is not larger
than the incumbent maximum cliqGé.

(i) Domain filtering can be done in one single round, i.e. after first applying Lemma 4, then
Lemma 5 it holdsyv € P : (|C*| — |C|) < degp(v) < (|P| — 1) and neither Lemma
can be applied again.
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(i) The result of Alg. 22 is independent of the order in which nodes are considered within
each of the two while-loops (lines 2,5).

(iv) Alg. 22 terminates after tim@(|P|?).

Pr oof:

(i) Letv € P suchthaiP| —1 = ép(v) anddp(v) + |C| < |C*|. Then|P| —1+|C| <
|IC*| = |P| + |C| < |C*|, hence we cannot find a larger clique thé&ri| in C U P.

(i) After leaving the loop in lines 2,3 it holdgv < P : deg,(v) + |C| > |C*|. Now,
any nodep that meets the condition in the while-loop of line 5 is deleted fi®nand
added toC. This reducesleg, (u) by one for all nodesi € P\ {p} (p is adjacent to
all nodes inP) and increasefC| by one P andC are disjoint). Henceyv € P\ {p} :
degp, 3 (V) + |CU {p}| = degp(v) — 1+ [C| + 1 < [C*| and thus, the condition in
line 2 I1s not fulfilled.

(i) Letv,w € P be two nodes that fulfill the condition of the while-loop in line 2, i.e.
degp(v) + |C| < |C*| anddegp(w) + |C| < |C*|. We have to show that both nodes
will be removed, no matter which one is considered first. W.l.o.g. we start wvith
If v is removed fromP, the degree of any other node fhremains the same, or de-
creases by onedegp(w) — 1 < degp, 1 (w) < degp(w). Hence, after the removal,

degp, 1 (w) 4+ |C| < |C*|, andw will also be removed.

Similarly, letv,w € P fulfill the condition of the while-loop in line 5, i.edeg,(v) =
|P| — 1 anddeg, (w) = |P| — 1. W.l.o.g. we remove first. The degree of all nodes
is decreased by exactly one (sincevas adjacent to all nodes B). Also, the candidate
set's size decreases by one. Hergegp, [\, (W) = degp(Ww) —1 = |P|-1-1=
|P\ {v}| — 1, andw will be removed as well.

(iv) Any nodev in P is adjacent tgP| — 1 other nodes irP at most. Removing therefore
requires|P| — 1 updates of degree values at most.FAdecreases monotonically within
the while-loops,|P| removals at most are possible, summing up to a total number of
O(|P|?) removals and updates.

In order to support an efficient handling, we use a qu@uegere. Each deletion of an
element fronP is recorded by storing its neighbors iffo We perform a degree update

on all elements of), and check whether domain filtering would fix that element. If so,
that element is removed, thus its neighbors are stored into the queue, and we continue
until the queue is empty. In so doing, we achieve the running time claimed. [

In chapter 10 we will introduce our domain filtering into some branch-and-bound approach
and use it within each branch-and-bound node. According to len{impatBe running time
per node then i®(|P|?). But as we cannot continue searching aRés empty, running time
for thg entire search path from the root node to a leaf in the search tree is also bounded by
O(IP?).

Corollary 4 When applied in a tree search the accumulated running time of algorithm 22 for
an entire search path from the root node to a descended node in the search@@e|s).
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Figure9.1: (a) a cliqueC and its candidate s€%. (b) applying lemma 5 fixes one more node. (c) as a
result, two nodes now have degree zero, and can be eliminated according to lemma 4.

Finally, we illustrate the behavior of Algorithm 22 in Figure 9.1: (a) represents the settings
without domain filtering, (b),(c) sketches situations when domain filtering can be applied
successfully.

9.4 Upper Bounds vs. Domain Filtering: Analytical Results

s an upper bound, the branch-and-bound approach of Carraghan and Pardalos [48], as
well as the one of Ostergard [158], ug€s$ + |P|, the size of the clique currently at hand
plus the size of the candidate set. The approach of Wood [212] mentioned in the introduction
uses coloring bounds. In this section we analytically study the power of domain filtering
compared to several upper bounds used in OR approaches. We show in particular that some
upper bounds for MC used in OR methods are already dominated by the domain filtering.

9.4.1 Integer Programming Models for Maximum Clique

The maximum clique problems can be adequately modeled by linear integer programs. Pos-
sibly the simplest way is provided by the so-calksthe-formulationlit uses one 0-1 variable

for each node iV and a constraint for each edge not presente@.ifrhe idea is to search

for the largest number of nodes such that no two non-adjacent nodes are selected. This corre-
sponds exactly to an independent set problenGos (V,E), whereE = {{i,j} | {i,j} €

(VXV)\E, i#j}

max nX
st. xi+x<1 V{ijleE (9.1)
x € {0,1}"

A branch-and-cut approach based on this integer programming formulation has been investi-
gated in [14]. We mentioned already in a previous chapter that the LP relaxation of (9.1) is
tight if and only if G is bipartite (see Grotschel et al. [99, Prop. 1.3]). A tighter formulation is
based on the fact that from any independent s& one node at most can be part of a clique.

Let Ig denote the set of all maximal independent set& oThen MC can be described as:

max T
st YicsXi<1l VSelg (9.2)
x € {0,1}"
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Unfortunately,|Ig| is exponential, and in fact Grotschel et al. [98] showed that even the LP
relaxation of (9.2) is NP-hard on general graphs. Furthermore, it is polynomially solvable on
perfect graphs, an@ is perfect if and only if the optimal solution of the LP relaxation of (9.2)
always is integral (Grotschel et al. [99]).

In both models we can replace the integrality constrainte {0,1} by 0 < x; < 1
and obtain linear programming bounds for MC. We start our discussion with the LP bounds
derived from (9.1).

9.4.1.1 Linear Programming Bounds

In both models we can replace the integrality constrajrg {0,1} by 0 < x; < 1 and obtain
linear programming bounds for MC. We start our discussion with the LP bounds derived from
(9.1).

It is easy to see, thag; = % is always a feasible, but not necessarily optimal solution to the
LP relaxation of (9.1). This fact will be used in some of our arguments if an exact solution
to the LP is not needed. Surprisingly, even the exact value of an optimal solution to the LP
relaxation of (9.1) is rather simple: Any variable is assigned eﬂhéror 1:

Theorem 2 (Nemhauser and Trotter jr., 1974) LetG = (V,E) be an unweighted graph,
and letx = argmax, {Yicy Xi | Xi+%; <1V {i,j} € E, 0 < x; <1, Vie V}bean
optimal solution to the LP relaxation of (9.1). Thgpe {0, % 1},i=1,...,n.

Proof: (see [154, Proposition 2.1]) [

An interesting theoretical property of the edge formulation is that variables assigned to one
in the LP relaxation can be fixed without loosing an optimal IP solution:

Theorem 3 (Nemhauser and Trotter jr., 1975) Supposex is an optimum{0, % 1}-valued
solution to the linear relaxation af9.1), andP? = {i | X; = 1}. Then an optimal (integer)
solutionx™ to (9.1) exists such that! = 1 Vi € P.

Proof: (see [155, Theorem 2]) [

Only few variables, though, tend to have the value one in an LP relaxation. E.g. in 63
out of the 66 benchmark instances considered in our benchmark tests, all variables of the LP
relaxation had a value cé‘ Thus, the above theorem rarely helps to reduce the problem in
practical applications. Moreover, the LP/IP gap can be large:

Remark 2 Consider a grapl with no edgesV = {1,...,n} andE = @. Then the optimal

IP solution is 1. Let us consider the LP relaxation: Settijg= % Vi € V is a feasible

solution to the edge-formulation, arjd;cy X; = % The resulting LP/IP gap therefore is

iev Xi—1 v
et = B 1= o(v)).

Now, let us consider (9.2). From its definitions, the linear relaxation of (9.2) is at least as
tight as that of (9.1), since all constraints of (9.1) are also contained in (9.2). In fact, the LP
relaxation of (9.2) always gives a value that is at most as large as the chromatic nui@ber
of the graph currently at hand:
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Lemma?7 LetG = (V,E) be an unweighted graph, and consider the vatuef the LP
relaxation of (9.2):z = maxy{Y ey Xi | YiesXi <1V S € 15,0 < x <1, VieV},
wherelg is the set of all independent sets@®f Thenw(G) < z < x(G).

Proof:
w(G) = m)?x{z Xi| Y xi<1VSelg xi€ {01}, VieV} (9.3)
ieVv icS
< max{)_xi| )Y x<1VSels 0<x <1, VieV} (9.4)
X ieVv icS
= min{ Y ys| Y ys>1VieV,ys>0VSels} (9.5)
y SE|G SE|G
s.t.ieS
= min{Y ys| Y ys>1VieV,0<ys<1VSecls} (9.6)
y Sclg Sclg
s.t.ieS
< mn{ Y ys| Y ys>1VieV,yse{0,1},vScls} (9.7)
y Sclg Sclg
st ieS
= x(G) (9.8)

Equation (9.3) is the initial IP formulation used in (9.2). In (9.4) we relax the integrality
constraints which may increase the optimal value. (9.5) is the dual formulation of the previous
line, and both terms have the same optimal values due to strong duality.

In the next step, we adgls < 1 and claim that the optimal value does not change: Assume,
there is arys = a > 1 in an optimal solution to (9.5). Any constraint met py = a will
also be met bys = 1. Furthermore, since we minimize the sum overyglldecreasiny s
down tol will improve the objective. This contradicts our assumption that we started with an
optimal solution.

Finally, we introduce integrality again in (9.7) and obtain the column generation description
of the chromatic number problem (see Mehrotra and Trick [150]). [

Corollary 5 Whenever the largest independent sébioontains two nodes at most, (9.1) and
(9.2) are identical. In that case, the LP relaxation of (9.1) is at least as good as the chromatic
number bound on that graph.

Corollary 6 If G is a perfect graph, i.ew(G) = x(G), then the optimal solution value of
the LP relaxation of (9.2) as well as the optimal IP value are equa(G).

As mentioned before, on general graphs the LP relaxation of (9.2) is NP-hard (Grotschel
et al. [98]). Its exponentially many constraints make this formulation a good candidate for
branch-and-cut approaches. Branch-and-cut is designed to exploit this special structure with-
out necessarily generating the entire IP model (see e.g. [19, 69, 123, 147]).

9.4.2 Combinatorial Bounds

To introduce some combinatorial bounds, we assume the setting presented in Se¢s ¢he:
clique currently under constructioR, = (1),.c N(v) the corresponding candidate set. The
following lemma lists some well-known upper bouridgC, P) for a maximal cliqueC* O C
(see also Bomze et al. [37]):
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Lemma 8 (Upper Bounds for MC) The following upper bounds hold for MC:
1. Only nodes from the candidate set can exténd{; (C, P) = |C| + |P|.

2. A node with a maximum degreeRnimits the size of any extension ©fto a maximal
clique: U, (C,P) = |C| + max{dp(v) +1 | v € P}.

3. Only one connected componentArcan extendC: U3;(C,P) = |C| + [IM®|, where
M3 denotes the node set of the largest connected compong&iiGp)

4. Ak-clique requirek nodes with a degree of at ledst- 1:
Uy(C,P) = |Cl+max{k|Tvy < -+ <V €P, p(v )>k—1}

5. Ak-cligue hask(k — 1)/2 edges:Us(C,P) = |C| + max{k € IN
whereEp is the edge set of the graf@p = (P, Ep) induced byP.

6. Applyls(C, P) only to connected components@ﬁ'
Us(C,P) = [C| + Maxjcz(gpy Max{k [ Fvy < --- < Vg€ dp(Vvi) > k—1}

7. ApplyUs(C, P) only to connected components@ﬁ
Uz(C,P) = [C| + maXez (G
whereE, is the edge set of the grap}n = (P, E)) mduced byI.

8. Anyk-clique need colors in a vertex coloring:ts(C,P) = |C| + x(Gp), where
X (Gp) denotes the (vertex) chromatic number of the graph induce®l by

(Correctness of these bounds follows directly from their description. For applications of these
bounds and further information we refer to [48] ftfy, to [16, 212] forifg, and [37] for some
bound similar td/s. The other bounds are simple extension&/ )

Some of these bounds are obviously contained in others. We will present a taxonomy of
these combinatorial bounds and the LP bounds of the previous section. To our knowledge,
such a taxonomy has not been presented before, though some relations are obvious and have
probably been used earlier.

Lemma 9 (Taxonomy of Bounds) LetG = (V,E) be a graph,C a (not necessarily maxi-

mal) clique inG, andP = (),.c N(v) the corresponding candidate set. Wiih — g, we

refer to the bounds mentioned in LemmaugG) is the clique number o8, and i/, p(g1)

and U p(g) refer to the respective LP relaxation discussed in section 9.4.1. Whenever the
best value obtainable by a bound is never smaller than the best value of another bound

(@ (C,P) > U;(C, P)), we note that ag; —/; . Then we get the following picture:

Uz— Up— M4

/Z,{6—>Z/lg—>uLp(9 2)—>W(G)

ULp(a.1)

Us—=U7
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(we have left out transitive dominance, é4(C, P) > Us(C, P))

Proof:
U1 (C,P) > Us3(C, P): For any connected componéat of P it holds|P| > [1].

U3(C,P) > Uy(C,P): Letk := max{dp(v) +1 | v € P}. Then there exists a connected
component with at leagtnodes= |IM#*| > k.

Up(C,P) > Uy(C,P): Letk’ :=max{k|Ivy <---<vgeP, dp(vj) >k—1}
= max{dp(V)+1|veP}> K -1)+1=K.

Us(C,P) > Us(C,P): max{k |JIvy <---<vgeP, dp(vj) >k—-1}

> max max{k|Ivi < ---<v el d >k-1
> max maxik|3 vy A )

Us(C,P) > Ug(C,P): Letk := | rg?é( {max{k |3 vy < - <vel, dp(vj) > k—1}}.
€ P)
Assumex(Gp) = k” > k’. As different connected components can be independently
colored, anl € Z(Gp) exists, such that(G,) = x(Gp) = k”. ThenG, contains
k" > k' nodes of degrek’ — 1 > k/ — 1, hencek’ is not maximal — a contradiction.

Ug(C,P) > Uip(92)(C, P) andUy p(92)(C,P) > w(G): follows directly from Lemma 7.

U (C,P) > Us(C,P): LetGP = (P Ep) = [Ep| < PP s max{k e N | XU <
Ep|} < max{k e N | X1 < PUIPIEDY — py,

Us(C,P) > Us(C,P): max{k € N | X < |Ep| t)
=1

Us(C,P) >u4(c P): Letk := max{k | vy < - < v €P, dp(vi) > k—1}. Then
|E|> ):>max{lelN| '1<|E|}>k’

U;(C,P) > Z/IG(C, P): Let | be the node set, where the maximum of boufgdC, P) =
is found. On a connected compondi(C, P) andif;(C, P), as well adf;(C P) and
Us(C, P) are the same. As proved abavg(C, P) > U,(C, P). Thereforel47(C,P) >
Us(C, P) on that component and (sinkés optimal forP) also onP.

U1(C,P) > Upp(e1)(C, P): We apply the LP relaxation of (9.1) to the graph induce®bf.
This LP containgC| + |P| variables. These variables have a value between zero and
one. Hencelf; = |C| + |P| > m)?x{|C| + Yiep Xi | Xi+Xj <1V {i,j} € Ep, X €

{0,1,1}, vi € P}.

Ui p9.1)(C,P) > Uipo2)(C,P): follows directly from the definition of both LPs (all con-
straints of (9.1) are contained in (9.2)).

The following calculations show that there is no general dominance than those described
above:



148 9 Domain Filtering for Maximum Clique

I S S Y XY X

Figure 9.2: (a)U, versudis, (b) U, versudit;

p f % p P
[ ] [ ]
oo o °
@ (b) (c)

Figure 9.3: Three graphs showing thak pg1) can be (a) worse tham, (b) worse tharits, or (c)
better tharitg, respectively.

Uz (C,P) < Us(C,P) andi3(C,P) < Us(C, P): Consider the candidate set of Fig. 9.2(a).
There,U»(C,P) = |C| + 4 andU3(C,P) = |C| + 4 because of the “star” i?. We
have|Ep| = 3+ j, so we get/5(C,P) = |C| + max{k € IN | M < 3+j}.
If j = 1 we havel/s(C,P) = |C|+3 < U(C,P),U3(C,P). If j = 7 we have
Us(C,P) = |C|+5 > Uy(C,P),U3(C,P). Hence, there is no general dominance
betweeri/s(C, P) andif, (C, P), Us(C, P).

Uy (C,P) < U7(C, P): Consider the candidate set of Fig. 9.2(b). ThétgC,P) = |C| +5
andif7(C,P) = |C| + max{k € IN | M < 4} = |C| + 3. In this casells(C,P) >
U7(C,P). Now, consider som® that only contains a single connected component.
Thenl7(C,P) = Us(C, P) and as proved abovéis(C,P) > U (C, P). Again, we
cannot show general dominance between two bounds.

Up(C,P) S U7(C,P) andU3(C,P) < U7(C,P): In the single connected component case
it holds 47(C,P) = Us(C,P). But as proved earlieri/o(C,P) < Us(C,P) and
Us(C,P) < Us(C,P), hencdtp(C,P) < U7(C, P). |

Before leaving this section we would like to give two examples of graphs wWitgsg 1) is
weaker than boundsg; andfs, respectively, and another graph, whéfig g 1) is better than
Ug. In other words:

Remark 3 There is no tighter classification of p(9 1) than the one given in Lemma 9.

Proof: Let us start with Fig. 9.3(a)t/3(C, P) = |C| + 3, since the largest connected com-
ponent inP contains three nodes. A feasible solution to (9.1) is to as%igo all nodes

in P, thus!f p(91)(C,P) > [C] +% > U3(C,P). Analogously, in Fig. 9.3(b) the LP ap-
proach can assig%u to all three nodes, resulting in an LP based boun¢Cof+ % Us will

choosek = 1 as the maximal possible number that me‘gﬁgﬁ < |Ep| = 0. As a result,
uLP(Q.l) (C, P) > |C| +1= 2/{5(C, P)
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On other graph structures LP (9.1) can provide fairly tight bounds. The graph in Fig. 9.3(c)
needs at least folircolors for a feasible node coloring. For LP (9.1) there is no constraint
involving the variable assigned to the middle node. Therefore, this variable will be set to
one in an optimal LP. The remaining nodes will g%etresulting in an LP value di%. Using
Lemma 2 itis easy to see that this is indeed the optimal LP value. In thisgase, ) (C, P) =

IC| +33 < Us(C,P) = 4. m

9.4.3 Upper Bounds Dominated by Domain Filtering

We are now able to prove our main result on the connection between domain filtering and
upper bounds: We show that the domain filtering described in Sec. 9.3 dominates bgunds
—U;. l.e. after applying Alg. 22 t@C, P) and obtaining a neC’, P’), those bounds cannot
prune the current part of the subtree.

Our dominance model is thus the ability of either technique to shrink the search space —
either by using bounds and pruning useless parts of the search tree, or by domain filtering,
and fixing variables. We believe that a direct comparison of the pruning-power of OR bounds
with the effectiveness of cost based filtering techniques is a good model in this context.

Theorem 4 LetG = (V,E) be a graph,C be a cligue onG, and P be a candidate set,
i.e.P = \ycc N(v). Furthermore, ler € INg be a lower bound on the size of a maximum
clique inG. Let|C| + |P| > o and letC’ and P’ be the node sets after applying the domain
filtering of Algorithm 22. Therif;(C',P’) > o fori=1,...,7.

Proof: According to lemma 9 it is sufficient to provés (C’,P’) > ¢. So let us assume,

Us(C',P") < o, ie.|C| +I rg(an )max{k | Fvy < -~ < v el dpi(vi) > k—-1} <.
S p/

After applying Alg. 22 itholds¥ v € P’ : (o — |C'|) < ép/(V) (according to Lemma @()
= VveP : |Cl+dp(v) >0 >|C|+ max max{k | 3 vi < -+ < v €

1€ Z(Gpr)
l, §p/(Vi) > k — 1}

= VveP: dp(v)> max max{k|Ivy <---<vg el dpi(vj) > k—1}=:K
|€Z(GP/)

So the degree of all nodes i is at leask’. Especially, as there is a connected component
in P” having at leask’ + 1 nodes with degree larger th&sh This contradicts the maximality
of Us(C', P’). |

9.4.4 Upper Bounds Not Dominated by Domain Filtering

Boundi/g is not included in the above theorem. The following examples show that depending
on the situation domain filtering may be as good as this bound, or the bound may be more
accurate than filtering:

Assume, the candidate set after domain filtering is given as sketched in the Fig. 9.4(a).
Furthermore, we know a lower bound |@*| = 3, thus,c = 4 and we have alread{’| = 1.

1Color the middle node with color 0, the remaining nodes form a ring with an odd number of nodes. Hence
they need three colors, and since all nodes on the ring are adjacent to the middle node these three colors have
to be different from color 0.
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(@) (b)
Figure 9.4: Graphs used for illustrating the connection between domain filteringéand

P’ cannot be reduced further by domain filteringyas € P’ : o — |C'| < épi(Vv) < |P'| — 1.
5 % 5
Now, asx(Gp:) = 2 we getlg(C’, P') = 3 < ¢. Consequently, applying the coloring bound
here can prune parts of the search tree which would still be considered when using filtering
alone.

Things change when considering Fig. 9.4(b): When having 5 and|C’| = 1, domain
filtering can remove all nodes ¥ asc — |C'| = 4, but the degree of the white node in (b)
is only 3. First, the white node is removed, decreasing the degree of its neighbors to 3. These
two nodes disappear next, and in a last step the remaining 4 nodes are eliminated as well.
Domain filtering has removed all potential nodes, and search backtracks.

Exact coloring bounds are not as successful: Beca(6e:) = 4, we obtairi/g(C', P’) =
5 = ¢ showing that in this case the coloring bound cannot prune the remaining subtree. A
branch-and-bound algorithm would start new branches on this subproblem.

9.4.5 Computational Complexity

Better accuracy of bounds usually requires higher running time when calculating these bounds.
As benchmark graphs for cliques are typically rather dense, we assume that thesgisaph
stored as an adjacency matrix. Also, we assume,|@fatcan be determined i®(|C'|). U
requires the size d?, which can be determined @(|P|) within a reasonable data structure.
Also the max. degree, required b, can be determined in that time if degree-information is
available (otherwised(|P|?)).

A largest connected componentihcan be detected by a DFS in a dense graph in time
O(|P|?). Howeverl, being tighter tha#/z can be computed in tim®(|P| log |P|) if degree
information is available (or in quadratic time otherwise). Similatly,andi/; base their in-
formation on connected components, and need thereforeQifi?). If degree information
is at hand, bound{s can be determined i®(|P|), otherwise this bound needs to chegk
completely, giving time complexit@(|P|?).

Exact vertex coloring, needed fofg is in generalNP-hard. For bound calculation, how-
ever, heuristics are used. They visit each node and each edge a constant number of time,
giving running timeO(|P|?) in a dense graph (see e.g. [40, 16, 212]). As a drawback, heuris-
tic values may not be optimal, and the resulting bounds are not as tight as in the theoretical
analysis. We will elaborate more on coloring heuristics in Section 10.1.

Linear programming bounds are typically solved using a simplex algorithm. This approach
is known to have an exponential worst case running time (Klee and Minty [129]). Interior
point methods (Karmarkar [126]) overcome this weakness, and can solve polynomially sized
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linear programs in polynomial tim%.uLp(glz) still requires exponential running time com-
pared to the original inpu® unless some structure @ allows the building of a model that
uses only a polynomial number of constraints (see e.g. Grétschel et al. [99]).

We proved the running time of our domain filtering in lemn{avsto beO(|P|?). Thus we
can conclude: Domain filtering is at least as accurate as badpdg;, and asymptotically
does not require more running time than the more effective of these seven bounds. The only
bounds that outdo domain filtering in certain situation require higher running times.

9.5 Conclusions

We presented some simple domain filtering that tightens the candidate set used in algo-
rithms for solving maximum clique problems. Using a taxonomy of linear program-
ming and combinatorial bounds for MC we were able to prove that the tightened candidate set
is in a sense as least as tight as seven of these bounds. To our knowledge, the taxonomy of
bounds was not presented before. A brief complexity analysis furthermore showed, that the
asymptotic running time of domain filtering is comparable to the more elaborated bounds.

The quality of domain filtering strategies is often measured by the notion of consistency.
We believe that a direct comparison to the pruning-power of OR bounds is more appropriate
in the case of cost based filtering techniques. Our proposal thus is to compare OR bounds and
cost based filtering techniques by their ability to prune the search tree.

We showed in Sec. 9.4.4 that domain filtering can outjoand Lemma 9 showed that
Ui p92) Is as least as good &4. As an open question it remains to investigate the relation
between domain filtering antd, p(q,), i.€. ISt p(g2) at least as good as domain filtering or
are there any counterexamples?

9.5.1 Extensions to the Weighted Case

The Weighted Maximum Clique Problem (WMiG)a canonical extension of MC where each
nodev € V is assigned a weight(v), wherew : V — Ny is a weight function.

We can extend our domain filtering quite easily to the weighted case. Instead of counting
the number of neighbors (degree), we have to use the sum of weights of all neighbors. Most
proofs can be easily adapted. The taxonomy of bounds, and the relation between bounds and
domain filtering, however, needs some more care, as some dominance relations change.

2The original algorithm of Karmarkar requir€n3°L) arithmetic operations 0®(L) bit numbers, where
is the number of variables artdis the number of bits in the input (see [126]).
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Two Adapted Branch-and-Bound
Algorithms for Maximum Clique

he results of the previous chapter suggest the beneficial use of domain filtering in an
enumeration algorithm for MC. As it does not always dominate the coloring baignd
we may improve convergence further by introducing some coloring heuristics that provide us
with a valid upper bound. In so doing, we can also get a lower bound heuristic “almost for
free”. We will discuss these two coloring based ingredients first.

10.1 Upper and Lower Bounds by Coloring Heuristics

etermining the chromatic number is NP-hard on general graphs, and various proposals

for heuristics and exact algorithms were made in literature. We refer to Johnson and
Trick [122] for a recent overview, and mention two important approaches developed in the
meantime: The exact branch-and-price algorithm of Mehrotra and Trick [150], and the frac-
tional coloring heuristic of Balas and Xue [15]. Both solve the column generation model for
the chromatic number problem (9.7) which was already mentioned in the proof of lemma 7.

In our approach, we use two different and fast running heuristics for the coloring prob-
lem. The first one follows the idea of the DSATUR approach of Brélaz [40], and was used
in the clique algorithms of Babel [11], Babel and Tinhofer [12], Balas and Xue [15], and
Wood [212]. It chooses a node with a maximum number of colored neighbors and assigns the
smallest unused color to that node (see Algorithm 23). Line 5 allows different tie breaking
strategies. The one originally proposed is to choose a node with a highest degree in case of a
tie. We found in our experiments that on some instances, the opposite strategy i.e. choosing a
node with a lowest degree is more helpful. To embrace both situations, we ran the algorithm
twice, changing the tie breaking strategy in between both runs.

In the root node, we additionally use a randomized tie breaking strategy. In both sorting
orders, we pick a node uniformly at random from those with the same number of colored
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Algorithm 23 DSATUR greedy method
function ColorBound(graptc = (V, E))

1: for allve V do

2:  color[v] < 0/ initialize colors

3:  coloredNeighbors|v] < 0/ initialize colored neighbors counter
. while (not all nodes coloredjo

v <— arg max{coloredNeighbors[u] | color[u] =0, u € V}
color[v] <~ min{k | k > 1 A k # color[u] V{u,v} € E}

I' Update colored neighbors info

for all {u,v} € Edo

o: coloredNeighbors[v] + coloredNeighbors[v] + 1

10: return max{color[v] | v e V}

N

© N o’

neighbors. We run the resulting algorithig|/100 times in order to obtain a good initial
bound. We found that we can usually improve the incumbent upper bound once or twice.
Unfortunately, we cannot use this approach in other nodes of the search tree as it is too time
consuming.

The other coloring method was developed by Biggs [33], and has also been used in the
clique solvers of Balas and Xue [15] and Wood [212]. It heuristically partitions the given
graph into a small number of maximal independent sets. Assigning each set a different color
yields an upper bound on the chromatic number. The algorithm starts with an empiy set
and includes nodes in this set until no more nodes can be included. Each timig aaatot
be extended, a new sk, ; is opened and the algorithm continues until all nodes have been
accounted for (see Alg. 24).

Algorithm 24 Bigg's Greedy Method for Graph Coloring
function ColorBound(graptG = (V, E))
1: for all v e V do

2:  color|[v] < 0/ initialize colors
3: k<0
4. while (not all nodes coloredjo
5.k <+ k+1/we need one more color
6: W <« {veV]color[v] =0}
7.l + @I nextindependent set
8. for v e W in predetermined ordeto
o: color[v] < k
10: Iy < kU {v}
11: W < W\ (Ng(v)U{v})
12: return Kk

The order in which nodes are arranged has some impact on the bounds’ quality. Therefore,
in line 8 of algorithm 24 we apply nodes in increasing and in decreasing order of degrees, and
obtain two different variants of the heuristic.

Both algorithms can be implemented such that their running tindj%'|2) which is op-
timal on dense graphs. The final upper bound is taken as the minimum number found by any
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of the four variants sketched above.

Findings of Balas and Xue [15] and Wood [212] show that Alg. 23 outperforms Alg. 24 with
respect to quality in many cases, but is slower than the latter one. Within a branch-and-bound
approach, and in combination with other methods, the interference is more complicated. Our
experiments showed that using both methods costs more running time in some cases, but in
the majority of cases it helps to improve convergence.

10.1.1 Lower Bounds

Algorithm 23 can also produce lower bounds, i.e. primal solutions to the clique problem. The
idea is that each time we have to open a new color class (lines 5-7), the ndtfearmin
conflict with all their neighbors.

Starting with color clas§, we store those nodes opening the next color class that are also
adjacent to all other nodes stored so far. All additional checks for the upper bound can be
performed inO(|V|?), and the overall complexity of Alg. 23 remains unchanged. As a result,

a lower bound on a maximum clique is found. This idea was already used by Wood [212].

10.2 Improving the Algorithms

10.2.1 Adapting the Carraghan and Pardalos Algorithm

Using the domain filtering introduced in chapter 9 and the coloring heuristics discussed before,
we are able to improve the Carraghan and Pardalos algorithm:

Just before branching (line 8 of the Alg. 20) we call our domain filtering. We know that the
next improvement has to be better than the best clique found so far. Hence, W€use 1)
as a lower bound for the necessary checks. If Bill: @ we calculate the coloring bounds
(both, upper and lower) as described above. If the upper bound prunes the current part of the
search tree, we skip the next recursive call.

10.2.2 Adapting the Ostergard Algorithm

Similarly, we can adapt Ostergard’s method: We use domain filtering just before line 11 in
Alg. 21 and use coloring bounds afterwardsPifstill contains some elements. However,

it is not straightforward to use lower bound information in Ostergard’s approach. In fact,
Ostergéard addresses this as a problem in [158] but does not come up with a solution (nor
do we). The critical point is the fact that the valygls| will loose their significance when
using additional lower bounds: Assume we found a clique of lsiag some heuristic. Now,

if we stop searching for all subgraphs of a smaller or equal size kithe corresponding
boundsg[v] do not contain helpful information for subsequent iterations, and convergence
slows down.

10.2.3 The Implementation

An efficient implementation makes use of some more “tricks” than those visible in the al-
gorithmic descriptions 20 and 21. The gains are constants only. But neglecting those might
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make the difference between solving or not solving a problem within a time limit.

When determinind®’ = P N N(v), we use a loop running over all elememis= P. If
{p,v} € E, pis copied toP’. For non-adjacent elements we decrease a coumttrat
contains the number of elements still needed in order to ob@jnt+ |P’| > |C*|. Shouldm
ever be decremented below zero we immediately skip that recursion-level. (We refer to [7] for
more details).

For the domain filtering algorithm we also update degree information on the subgraph in-
duced byP. That is, we decrease the degree of a npde P’ if an adjacent node ¢ P
is not copied toP’. By keeping a copy oP in each recursion level we can easily perform
incremental updates on the degrees before entering the next recursion level.

10.3 Numerical Results on Benchmark Graphs

bviously, as the tighter bounds need some more computational effort, there is a trade-off

between the effectiveness of pruning techniques and the overall efficiency of the ap-
proach. In this section we examine the empirical behavior of the new approaches and we
compare our results with those of some recent solvers for MC.

We use the well-established DIMACS benchmark set [122, 67] for our comparison. It con-
sists of 66 instances, ranging from 28 — 3361 nodes, and 420 — 11 million edges. The density
of the underlying graphs ranges from 3.5% — 99.8%. More details are given in Appendix B.1.
To our knowledge optimal solutions have not yet been proved for some of these instances. A
second set of numerical tests was performed on random graphs.

All algorithms were coded in C++ and compiled by the GNU g++ 2.95.3 compiler using
full optimization. Our benchmark tests were run on a Dual-Pentium 111-933 PC with 512MB
RAM operating Linux 2.4.19. We stopped each run after 6 hours (21600 sec). Only one
processor per machine was used during the tests.

Definition 14 We say that on a grap8 an algorithmA is better than an algorithrB if
(i) A found a larger clique tham, or
(i) cliques found have equal size, bAtterminates faster thaB, or

(i) clique size and runtime foA and B are identical, butA found a best solution earlier
thanB.

The latter case usually occurs if both approaches do not terminate within the given time limit.
All runtimes are measured as process times. Regarding the remaining timing problems (see
Sec. 2.4.3) we use (2.23) in the comparisons.

10.3.1 Domain Filtering

Ouir first set of experiments only considers the effects of domain filtering and coloring bounds.
In tables 10.1 and 10.2 we compare our implementatidrf max using bound/{; (Alg. 20)

1For a fair comparison, we decided to use identical subroutines for all implementations. We atiaptedo
our settings resulting in a slightly faster algorithm than the origitfiafax
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only, an implementation using coloring bounds on{y,(@nother using domain filtering only
(DF), and a fourth using both(+ DF).

As expected, the number of choice points decreased considerably when domain filter-
ing was applied. The savings range from a factor of 3.6 (MANN_a9) to a factor of 30.4
(p_hat1500 1) when comparing putemax to df max+DF. In contrast, in many cases the
running time of the current code is twice as slow as ofdheax code. Here, domain filter-
ing is computationally too expensive compared to the sirbfaléound: It is still cheaper to
traverse large useless parts of the search tree than to detect these parts. These observations
are confirmed by numerical results of Alg. 2I-hough the numbers vary, the general effects
are the same: The number of choice points is considerably reduced. On the other hand, the
original approach is usually faster than the same approach plus domain filtering. Interestingly,
Table B.2 shows that the pure approach alone as well as the pure approach enhanced by either
coloring or domain filtering finds a total clique size of about 3840. Only when combining
Alg. 21 with coloring bounds and domain filtering the accumulated clique size goes up to
over 4000 (this improvement is due to small improvements on several instances and thus is
not a singular effect). Detailed tables are given in Appendix B.2.

The c-fakxx instances play a special role in this context. They are quite easy to solve using
domain filtering. Each instance requires only 5 choice points to prove optimality, with running
time being negligible. Algorithm 20 alone uses dramatically more choice points (a factor of
more than one million in the case of c-fat200-5, and more fi#drfor c-fat500-10). Coloring
bounds reduce the number of choice points in these instances as well, but are not as efficient
as domain filtering. This corresponds to the findings of Wood [212] who also reports only
a small number of choice points (1-27) for his approach on those instances. For algorithm
21 the number of choice points decreases, when using domain filtering, and for c-fat200-2 at
least, the resulting gain is substantial.

10.3.2 Coloring Bound Uy

The use of vertex color bounds significantly helps to detect useless parts of the search tree. Out
of the 66 benchmark instances, 46 could be solved to optimality when using coloring bounds,
whereas only 33 can be finalized by Alg. 20, and 34 by Alg. 21, respectively. Again, it turns
out thatDF helps to reduce choice points. Additionally, a positive impact on running time
is observed. Since the coloring bounds are rather expensive to compute, any reduction in the
remaining graph improves the overall running time. As a reBWit;+ x finds larger cliques in
three cases, and in 44 out of 66 cases domain filtering shows improvements over those which
do not use domain filtering (according to Def. 14). We applying Ostergard’s ide®lus y
two larger cliques are found than by running that setting without domain filtering. All in all,
40 instances benefit from additional domain filtering (measured as described above).

It should be noted that for simple instances especially running time is negatively affected by

more sophisticated approaches (e.g. some of the px lnadtances). For those cases a control
mechanism that switches off expensive techniques should be used.

2We used our own implementation in the tests. Ostergard provides his implementation of Alg. 21 only for the
more general case ofeightedcliques.
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Inst Alg. 20 Alg. 20+DF Alg. 20+x Alg. 20+DF+x

nstance [C*| time BB nodes |C*| time BB nodes |C*| time BB nodes |C*| time BB nodes
brock200_1 21 26.58 38043497 21 54.60 3350353 21 83.36 32847 21 73.99 30811
brock200_2 12 0.04 54314 12 0.17 3539 12 0.49 323 12 0.52 285
brock200_3 15 0.37 453265 15 1.04 32170 15 3.15 1418 15 2.68 1356
brock200_4 17 161 2161909 17 3.87 167750 17 9.73 4442 17 10.09 4169
brock400_1 >27 >21600 23223752963 >25 >21600 1022982977 >25 >21600 6477006 >25 >21600 5677245
brock400_2 >29  >21600 20089180565 >29 >21600 760111221 >29 >21600 4976220 >29 >21600 4429451
brock400_3 >31  >21600 25770803689 >24 >21600 1057635922 >24  >21600 6672788 >24  >21600 5830338
brock400_4 33 19773.90 20152485865 >25 >21600 935193147 >25 >21600 5851408 >25 >21600 5153284
brock800_1 >21  >21600 21101899632 >21 >21600 546659121 >21 >21600 6705439 >21 >21600 5862067
brock800_2 >21 >21600 23496231361 >20 >21600 636709653 >20 >21600 7261032 >20 >21600 6381751
brock800_3 >21  >21600 22124014822 >20 >21600 602902311 >20 >21600 7089985 >20 >21600 6112439
brock800_4 >26 >21600 21662133367 >21 >21600 606259112 >20 >21600 7239813 >20 >21600 6176011
c-fat200-1 12 0.01 52 12 0.01 5 12 0.01 34 12 0.01 5
c-fat200-2 24 0.01 444 24 0.01 5 24 0.01 70 24 0.01 5
c-fat200-5 58 1207.72 268435599 58 0.01 5 58 0.08 172 58 0.01 5
c-fat500-1 14 0.01 71 14 0.05 5 14 0.05 40 14 0.05 5
c-fat500-10 >124 >21600 15858231004 126 0.07 5 126 0.68 376 126 0.07 5
c-fat500-2 26 0.01 683 26 0.05 5 26 0.06 76 26 0.07 5
c-fat500-5 64 4.92 5703074 64 0.06 5 64 0.15 190 64 0.03 5
hamming10-2 >512  >21600 3366474297 >512 >21600 770355321 512 0.76 513 512 0.67 257
hamming10-4 >32 >21600 36567495385 >32 >21600 2815903831 >33 >21600 5237411 >33 >21600 4495000
hamming6-2 32 0.01 42787 32 0.01 1891 32 0.01 33 32 0.01 17
hamming6-4 4 0.01 221 0.01 47 4 0.01 129 4 0.01 25
hamming8-2 >128 >21600 14850398859 >128 >21600 1375703771 128 0.01 129 128 0.01 65
hamming8-4 16 4.06 3742143 7.89 252418 16 3.29 585 16 5.44 570
johnson16-2-4 8 154 4177630 8 3.62 904446 8 11.21 123282 8 17.73 57912
johnson32-2-4  >16  >21600 49208418864 >16 >21600 4929133669 >16 >21600 228095779 >16 >21600 70631873
johnson8-2-4 4 0.01 90 0.01 21 4 0.01 50 4 0.01 11
johnson8-4-4 14 0.01 12544 14 0.01 1205 14 0.03 27 14 0.01 17
keller4 11 0.74 1275236 11 1.56 107086 11 2.58 1598 11 3.65 1476
keller5 >24 >21600 26405722472 >24  >21600 787089454 >26 >21600 2844759 >26  >21600 2423520
kelleré >43  >21600 19876767579 >43  >21600 574383274 >43  >21600 1695034 >43  >21600 1341291
MANN_a27 >116 >21600 17111883459 >116 >21600 22543342098 126  3627.65 31978 126  3046.67 31240
MANN_a45 >220 >21600 12427538213 >234 >21600 22952851665 >334 >21600 26007  >336 >21600 24794
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Ingt Alg. 20 Alg. 20+DF Alg. 20+x Alg. 20+DF+x

nstance [C*| time BB nodes |C*| time BB nodes |C*| time BB nodes |C*| time BB nodes
MANN_a81  >438 >21600 6433965301 >467  >21600 22372923762 >998  >21600 33067  >998  >21600 9637
MANN_a9 16 0.09 329235 16 0.11 92210 16 0.01 46 16 0.01 28
p_hat1000-1 10 2.05 1801019 10 9.74 81573 10 27.45 14082 10 35.28 13303
p_hat1000-2 >42 >21600 20151659983 >41  >21600 1095205574 >44  >21600 1003624 >44  >21600 1341279
p_hat1000-3 >49 >21600 22757998877 >47 >21600 1426408001 >50 >21600 921339 >52 >21600 1274139
p_hat1500-1 12 18.28 13825580 12 92.85 454914 12 292.45 104668 12 380.57 101895
p_hat1500-2 >46 >21600 24297112095 >46 >21600 1848437250 >52 >21600 673044 >52 >21600 783463
p_hat1500-3 >53 >21600 27789610940 >53  >21600 2097394574 >58  >21600 983802 >58  >21600 1148829
p_hat300-1 8 0.01 11634 8 0.07 450 8 0.19 237 8 0.36 212
p_hat300-2 25 1.00 1553140 25 2.67 182168 25 2.38 647 25 3.61 438
p_hat300-3 36 149243 1960518988 36 2729.49 251846120 36 508.07 79793 36 482.81 71863
p_hat500-1 9 0.08 89908 9 0.51 4978 9 1.21 493 9 1.46 475
p_hat500-2 36 240.41 292274682 36 502.24 35324032 36 128.09 16235 36 128.32 15101
p_hat500-3 >44  >21600 25719412910 >43 >21600 1873805007 >49 >21600 1052581 >49 >21600 1218440
p_hat700-1 11 0.36 343857 11 2.00 20630 11 3.96 871 11 5.14 815
p_hat700-2 44 9742.35 10969888234 44 18281.20 1394776054 44 1129.18 89869 44 1091.35 79390
p_hat700-3 >50 >21600 24323367924 >49 >21600 1554061118 >54 >21600 801496 >56 >21600 943799
san1000 >10 >21600 12277896744 >9  >21600 179990506 15 895.33 35573 15 1141.11 31477
san200_0.7_1 30 5466.91 14265131069 30 9273.97 3805796652 30 0.90 389 30 0.89 268
san200_0.7_2 >18 >21600 31159815462 >18  >21600 4588848753 18 0.58 277 18 0.60 176
san200_0.9. 1 >48 >21600 47701178923 >48 >21600 14808252136 70 30.97 5308 70 24.54 4291
san200_0.9_2 >41 >21600 48882914444 >41  >21600 3462650501 60 628.92 85085 60 600.46 72365
san200_0.9. .3 >36 >21600 2192973297 >44 >21600 1651744796 44 57.87 12622 44 71.55 11830
san400_0.5_1 13 916.73 1414713059 13 2255.23 155275559 13 2.59 2470 13 3.64 739
san400_0.7_1 >22 >21600 87494021010 >22  >21600 16652377204 40 123.09 7438 40 150.44 8576
san400_0.7_2 >17 >21600 61966653095 >17 >21600 7525272755 30 44.96 6497 30 62.94 10129
san400_0.7_3 >22 >21600 26018343618 >17  >21600 1972475939 22 290.52 65466 22 367.05 84602
san400_0.9 1 >49 >21600 54964009156 >49 >21600 6047721579 100 2310.99 144664 100 2033.07 120402
sanr200_0.7 18 5.83 7985123 18 12.15 665013 18 27.65 12985 18 28.05 12246
sanr200_0.9 >40 >21600 29331657711 >40 >21600 2144307525 42 11884.40 1733080 42 10263.50 1421500
sanr400_0.5 13 4.06 4283999 13 12.16 251463 13 41.43 18084 13 44.22 17439
sanr400_0.7 21 458791 5624332491 21 9373.51 408188818 21  14585.70 5067837 21 14900.60 4783079
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10.3.3 Primal Heuristics

Compared to the original algorithm lower bound heuristics improve in 52 out of 66 cases. The
gain in runtime, though, is not very dramatic (197 hours versus 217 hours, accumulated for all
66 instances). Using primal heuristics, benchmark instances c-fat500-10, hamming10-2, and
hamming8-2 can be solved in in a fraction of a second. The heuristics find the optimal clique
size already in the root node. The original approach cannot finalize its runs within a time limit
of 6 hours. Instance p_hat700-2, on the other hand, is solved in less than 10 000 seconds by
the original approach, but cannot be solved to optimality when using lower bound heuristics.

In 43 cases using the primal heuristic is best, in 23 not using it is best (according to Def. 14).
Improvements stem from two facts: Primal heuristics provide a good primal solution and thus
support pruning. They also provide tight bounds for being used in domain filtering, thus
making the filtering more effective.

By combining primal heuristics with domain filtering and coloring (see table 10.3) we can
produce the best results.

10.3.4 Comparison to other Algorithms

We also compare our results to some recent results presented in literature. We compare the re-
sults of Wood [212], Balas and Xue [15], and Ostergard [158] withotD F+primal heuris-

tics results (Table 10.3). Since the results in the first column of tables 10.1 and 10.2 correspond
to the Carraghan/Pardalos algorithm, we have already shown, that we outdo that algorithm in
many cases.

Unfortunately, different machines as well as different time limits were used for the other
approaches. Hence, we can only try to show a general tendency, rather than comparing de-
tails. Also, the papers mentioned do not present results on all 66 instances, whereas we have
good results on some of the omitted instances. Using the ingredients described above, e.g.,
best clique size found increases from 220 to 342 for MANN_a45 and from 438 to 1096 for
MANN _a81, respectively. Instances sanr200 0.9 and san200_0.9 3 cannot be finalized by the
original algorithm, whereas our combined approach proves optimality within a short space of
time. It would therefore be interesting to see the performance of other approaches on the
omitted instances as well.

Wood’s approach is a branch-and-bound using fractional coloring and lower bound heuris-
tics. Results for 38 DIMACS instances are presented and solved within running times of up
to 19 hours on a SUN S10. In 30 cases our approach uses fewer choice points than his fastest
method (M&), the typical factor being 4-8. In 4 cases we use more, in another 4 cases we
need the same number of choice points. When considering [tti& approach using the least
number of choice points), our approach is better in 19 case$, NH3 less choice points in 9
cases, the remaining 10 cases all solve the problem in the root node. However, in at least 28
cases the running time is higher than o®ils. 6 cases we need more computing time.

Balas and Xue developed a heuristics to determine fractional coloring bounds within a
branch-and-bound framework. They used a DEC Alpha 300—400 AXP and time limit of 5
hours. In 29 out of 48 cases we use fewer choice points than their approach. Assuming that
their computer is about 4 times slower than ours, we outperform that algorithm in 11 cases.

3A SUN Sparc 10/51 is about 10 times slower than our computer, and we transformed the running times by this
factor
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Alg. 20+ DF+x+Heuristic

Alg. 20+ DF+x+Heuristic

nstance |C*| time BB nodes time best Instance |C*| time BB nodes time best
brock200_1 21 83.81 30694 16.10 MANN_a45 >342  >21600 11883 0.05
brock200_2 12 0.54 272 0.14 MANN_a81 >1096 >21600 462 0.43
brock200_3 15 3.26 1356 0.01 MANN_a9 16 0.01 18 0.01
brock200_4 17 10.02 4123 7.29 p_hat1000-1 10 32.57 13282 271
brock400_1 >25 >21600 6032026 16099.20 p_hat1000-2 >44  >21600 1263289 4680.78
brock400_2 >29 >21600 4583263 8746.22 p_hat1000-3 >57  >21600 658102 0.08
brock400_3 >24 >21600 6074490 52.50 p_hat1500-1 12 341.15 101886 67.74
brock400_4 >25 >21600 5309119 1245.55 p_hat1500-2 >54  >21600 616341 0.11
brock800_1 >21 >21600 6108652 12905.80 p_hat1500-3 >75  >21600 266476 0.12
brock800_2 >20 >21600 6699015 1662.42 p_hat300-1 8 0.24 207 0.15
brock800_3 >20 >21600 6504352 560.13 p_hat300-2 25 241 333 1.59
brock800_4 >20 >21600 6571649 190.12 p_hat300-3 36 487.80 71384 484.66
c-fat200-1 12 0.01 0 0.01 p_hat500-1 9 1.46 462 0.18
c-fat200-2 24 0.01 0 0.01 p_hat500-2 36 127.90 14585 127.88
c-fat200-5 58 0.01 1 0.01 p_hat500-3 >49  >21600 1108105 9059.61
c-fat500-1 14 0.01 0 0.01 p_hat700-1 11 5.69 802 5.43
c-fat500-10 126 0.01 0 0.01 p_hat700-2 44 1111.40 76079 1048.25
c-fat500-2 26 0.01 0 0.01 p_hat700-3 >56  >21600 577935 14274.40
c-fat500-5 64 0.01 0 0.01 san1000 15 1476.19 31290 1476.17
hammingl10-2 512 0.04 0 0.03 san200 0.7 _1 30 0.58 154 0.58
hamming10-4 >33 >21600 4692037 17301.70 san200 0.7 2 18 0.51 107 0.51
hamming6-2 32 0.01 0 0.01 san200 0.9 1 70 7.13 465 7.12
hamming6-4 4 0.01 22 0.01 san200 0.9 2 60 651.72 71274 651.70
hamming8-2 128 0.01 0 0.01 san200_0.9 3 44 86.09 11602 80.90
hamming8-4 16 3.75 556 0.01 san400 0.5 1 13 4.95 694 4.89
johnson16-2-4 8 12.39 57881 0.01 san400 0.7 _1 40 168.33 8449 168.31
johnson32-2-4 >16 >21600 72262348 0.01 san400 0.7 2 30 63.87 9062 63.86
johnson8-2-4 4 0.01 11 0.01 san400 0.7 3 22 403.95 84522 403.95
johnson8-4-4 14 0.01 11 0.01 san400 0.9 1 100 2011.49 85997 2010.11
keller4 11 2.66 1457 0.03 sanr200_0.7 18 29.23 12198 8.69
keller5 >26 >21600 2490605 18977.10 sanr200_0.9 42 11082.70 1421874 7516.34
keller6 >43 >21600 1344053 796.79 sanr400_0.5 13 45.72 17424 23.78
MANN_a27 126 2984.11 30458 283.11 sanr400_0.7 21 15357.30 4783053 43.39
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Balas and Xue’s approach is faster in 29 cases. A closer analysis indicates that their primal
heuristic is much better than ours.

Ostergérd’s approach was already described in Sec. 9.2. We compare our results to those
published in Ostergard [158], since results of our own implementation deviates from those
given there. As no numbers of choice points are given, we can only compare running times.
The computer used is a 500 MHz PC, roughly 2 times slower than ours. Ostergéard considers 38
DIMACS instances, of which we can solve 17 faster than his approach, whereas his approach
is faster in 16 cases. On a majority of instances our own implementation of his idea is up
to an order of magnitude slower than Ostergard’s original code. However the speed-up when
combined with coloring bounds and domain filtering is significant. Thus, we expect to speed-
up the original code of Ostergard by combining it with coloring bounds and domain filtering.

10.3.5 Statistics on Large Sample Sets

In order to get a better idea of the impact of different techniques we also performed some
statistical evaluation based on the entire data found when running our different algorithms on
the DIMACS benchmark set. l.e. we accumulate data using a certain technique and compare
it to a collection of data which does not use that technique. Detailed tables for all tests are
given in Appendix B. Data stems from the tests presented in this thesis as well as from 8 tests
using different node orderings. Node reordering follows an idea presented in Fahle [70]. In
a more intensive study it turned out to have only a minor impact on the overall convergence
when combined with additional techniques.

As usual, some care is needed when interpreting statistics like these, since the experimental
setting (time limit, good improvement on single instances only, etc.) influences results.

10.3.5.1 Domain Filtering versus no Domain Filtering

There are ten settings using domain filtering, and another ten not using it. This results in a
sample of 660 experiments for either test class. The table in Appendix B.4 shows no clear
difference in runtime or accumulated clique size, when these two categories are compared
(using DF gainge 25h, but on some instances worse solutions are found). A few more best
results are found by DF (639 vs. 606), and DF clearly needs fewer branch and bound nodes
for these results (in 418 cases, whereas not using DF is better in 88 cases). Overall, DF is
better in 426 cases, not using DF pays off in 274 c&ses.

10.3.5.2 Coloring Bounds versus no Coloring Bounds

Coloring bounds have a stronger influence on the numerical results than domain filtering. In
Appendix B.4 the difference in runtime and clique size is obvious and is due to a significant

decrease in running time for long running instances. On short running instances, however,
coloring bounds have a negative impact — the best clique sizes are more often found by
algorithms not using coloring bounds (481 vs. 292 cases). On the other hand, the number of

4Therefore, we do not present details on this idea here. Appendix B.3 contains some more insight.
5In some cases, both strategies produce identical numbers which explains that the sum of these values is larger
than 660.
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branch-and-bound nodes decreases. Overall, coloring bounds find better results in 424 cases,
whereas not using them proves to be better in 304 cases.

10.3.5.3 Domain Filtering plus Coloring Bounds versus Either of Both

The results presented before suggest the investigation of the combination of DF and coloring
bounds. 330 instances either use both or exactly one of the techniques in question, and the
results are presented in Appendix B.4. Clearly, coloring bounds turn out to be the most impor-
tant aspects. When not using them runtime goes down from 1010.65 hours to 649.49 hours.
Also, quality of the solutions increases. However, not using domain filtering reduces the num-
ber of cases, where fewer branch-and-bound nodes are needed. More importantly, only 126
of the best results are found by using coloring bounds without domain filtering, whereas 226
are found using both techniques.

10.3.5.4 Lower Bound Heuristics

When analyzing the 528 tests using or not using heuristics, respectively, it turns out that the
overall runtime does not differ much (Appendix B.4). The quality of solutions, on the other
hand, benefits from using heuristics. 389 of the best solutions are found using heuristics,
but only 142 when not applying them. Slightly more benchmark instances terminate ear-
lier without primal heuristics showing that heuristics produce a significant runtime overhead.
All'in all, lower bound heuristics are helpful, if they find a good or optimal solution rather
early. In other cases, they slow-down convergence. Also, the positive impact of lower bound
heuristics diminishes when other techniques are combined with the approach. Using domain
filtering and bound/g in addition, lower bound heuristics can only improve clique size in five
cases, whereas they slow others down. Using the heuristics in that setting is still better in 43
cases, but accumulated runtime is slightly lower, when heuristics are not used (see tables in
AppendixB.3).

10.4 Numerical Results on Random Graphs

y running experiments on random graphs of varying density, we can perform scaling

tests. This allows a different view of the characteristics of algorithmic techniques. In
particular, for eactd € {0,2,4,...,100} we ran our algorithms on 50 different random
graphs of densityl.® By drawing the arithmetical mean of running time and branch-and-
bound nodes, respectively, we can illustrate the characteristics of the techniques discussed
before.

We present some results for graphs with 100 and 150 nodes, respettiraigach instance
a maximum of 90 000 seconds was allowed, and some dense graphs could not be solved within

5The random graphs were constructed by a simple scheme: We ran over all p@é%‘ﬂ@eedges and installed
an edge with probability.

A larger sample size, as well as larger graphs would be desirable for this test. Unfortunately, running times
for graphs with the 150 node were considerably large already. Ten computers took about two months of
computing time each. Some initial experiments with graphs having 200 nodes each gave running time up
to 12 times larger than for the small graphs. Thus, about 120 computers would be needed to finalize that
experiment in a reasonable amount of time.
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these 25 hours. In that case, we used 90000 seconds, and the number of branch-and-bound
nodes used so far in the statistics.

The upper diagram in figure 10.1 shows runtime and the number of branch-and-bound nodes
for random graphs having 100 nodes each. There are two general tendencies: Methods not
using coloring bounds have a high peak on graphs with dedsity 96. Using coloring
bounds, runtime grows slower, and the peak of that curve is at abeut90. For graphs
having density of about 85% or less, overall runtime is lower when not calculating coloring
bounds. In other words: Determining coloring bounds (on these graphs) pays off only, if they
can help to reduce the number of branch-and-bound nodes by more than a factor of 100 —
1000 (lower diagram). The same diagram also shows a significant difference for approaches
using simple bounds together with domain filtering and those not using domain filtering. Also
conspicuous is the impact of domain filtering on low density graphs. Approaches not using
domain filtering do use a higher amount of branch-and-bound nodes for graphs having density
d < 15. The pure coloring approach, as well as the “coloring+heuristics” approach show an
interesting up-and-down of the number of branch-and-bound nodes needed. These effects
also occur for larger graphs (see figures 10.2,10.3). The reason is that on sparse graphs wrong
decisions made by the coloring heuristics cannot be balanced later.

Graphs with 150 nodes (Figures 10.2,10.3) show the effects described above, too. For
a better readability, we reduced the number of approaches not using coloring bounds. The
upper part shows two diagrams corresponding to the 100 node graphs. The vertical line for
the Ostergard approaches is due to the fact that Alg. 21 performs a search for each node in
the graph. Thus, at least 150 branch-and-bound nodes are required for these approaches. On
sparse graphs, 150 — 200 branch-and-bound nodes are also sufficient to finalize a complete
search.

In the lower part, runtime and number of branch-and-bound, respectively for the faster
approaches is drawn on a linear-scajealxis. This allows us to investigate the slight differ-
ences between the faster approaches. Our implementation of Ostergard approaches seems to
be fastest if being combined with coloring bounds and domain filtering. Dfmax + domain
filtering and coloring is as good as the same combination using lower bound heuristics in
addition on random graphs.

For Figures 10.1 and 10.2, detailed diagrams for each method are given in Appendix B.5.

10.5 Conclusions

n an experimental study we investigated the impact of domain filtering on two different

branch-and-bound approaches proposed for MC. We showed significant reduction in the
number of choice points when using the new approach. As a drawback, we observed that
domain filtering is time consuming and does rarely pay off when being applied alone. In
combination with tight upper bounds, however, it is an important technique. Domain filtering
then supports finding best solutions and accelerates search: Any node fixed by domain filtering
needs not to be colored by the heuristics. As their running tir®éiB| 2) this directly impacts
on the overall running time. Moreover, any node fixed cannot be assigned a wrong color, thus
the heuristics tend to produce tighter bounds which improves the search.

Using primal (lower bound) heuristics further improves the algorithm, and the combination
of tight lower and upper bounds, and domain filtering is the most promising approach tested
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Figure 10.1: Random graphs with 100 nodes. Runtime and the number of branch-and-bound nodes,
respectively, given on thg-axis in logarithmic scale. On the-axis, graph density varies from 0% —
100%. Lines connecting measuring points are given for easier readability and do not mark intermediate
values. (see also Appendix B.5.)
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in this thesis. The combination of a simple branch-and-bound, domain filtering, and lower
and upper coloring bounds hence defines a simple and fast solution algorithm for MC.

Primal heuristics though seem to be the weakest part in the tests. It remains as an open
guestion whether applying lower bound heuristics only in selected nodes of the branch-and-
bound tree still preserves the positive impact while in general speeding up convergence. Also,
we may improve the algorithms by using the stronger primal heuristic proposed by Balas and
Xue [15].

Tests on random graphs indicate that domain filtering stabilizes the search for low degree
graphs. A combination of domain filtering and coloring bounds is the best approach to high
degree random graphs. As regards runtime, the more sophisticated techniques pay off only on
high degree graphs. For random graphs with 100 or 150 nodes, respectively, a density of more
than 85% is sulfficient to justify the additional effort of filtering and bounding.
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Conclusions and Open Questions

he integration of concepts from Constraint Programming and Operations Research algo-
rithms has emerged in recent years. In this thesis we contributed some new techniques to
the field. We developed integrated CP and OR techniques and applied them to

* the Airline Crew Rostering Problem,
» the Home Health Care Problem,
 the Automatic Recording Problem and

» the Maximum Clique Problem.

11.1 Conclusions

lution approaches to th&irline Crew Rostering Problernenefit from CP based column

eneration. Complex airline rules and regulations can be treated efficiently by this frame-
work. Also, we showed that the pure approach can be accelerated further by additional CP
heuristics.

Carmen Systems, our industrial partner KRROT, use some ideas from CP based column
generation in their crew assignment software. They observed significant reductions in runtime
when using improved IP heuristics, better constraint checking and the ideas from CP based
column generation.

The concept of the CP based column generation framework was also used by Rousseau
et al. [177]. They successfully applied it to the vehicle routing problem with time window
constraints. Also their hybrid approach improved on a pure CP as well as on a pure column
generation approach.

We conclude that CP based column generation is a very promising extension of the tradi-
tional column generation framework. Whenever column generation is appropriate for a prob-
lem, and when in addition the subproblem is described by complex constraints CP techniques
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should be considered. When using the shortest path constraint or the knapsack constraint
presented in previous chapters of this thesis quite a lot of subproblems can be modeled.

For theHome Health Care Problerwe proposed a generic mathematical model. Based
on this model we developed a combined CP and Tabu Search approach. CP provides feasi-
ble solutions quickly, whereas Tabu Search can easily improve them. In order to solve the
sequencing subproblems we applied a combined CP and LP approach. CP searches for valid
orderings of tasks and the LP assigns the optimal start time to each task in that ordering.

All'in all the combined approach was better than Tabu Search or CP alone: Whereas Tabu
Search had difficulties in finding an initial solution, a pure CP approach was hardly able to
improve one. Thus, the mixture of techniques accelerated convergence in this real-world
application.

For the Automatic Recording Problemve used CP based Lagrangian relaxation. When

a given problem is composed of different substructures for which efficient domain filtering
techniques are known, CP based Lagrangian relaxation allows us to reformulate the problem
such that these filtering techniques can be efficiently applied. The concept was evaluated in
Chapter 7. There, CP based Lagrangian relaxation was superior to pure Lagrangian relaxation
and also to an approach that used the domain filtering without separating the substructures.
The succeeding chapter, however, showed that the clear mathematical structure of the ARP
can be tackled more efficiently by other OR approaches. With growing insight into the ARP’s
structure new approaches are likely to outdo the latter approaches as well.

Finally, we considered a prominent problem taken from computer science. We proposed
domain filtering techniques for thdaximum Clique Problerand we were able to present a
model in which domain filtering from CP and bounding techniques from OR can be compared.
Using two different branch-and-bound methods from literature we were able to demonstrate
the efficiency of domain filtering for maximum clique problem. Enhanced by additional tech-
niques, a fast branch-and-bound algorithm was found and numerically investigated.

11.2 Open Questions

oethe’s quote on page iii is not only appropriate for politics. It is also valid in science.

New insights into problems, new techniques or new numerical evaluations raise new
guestions. We mentioned some specific ones already in preceding chapters. Furthermore, we
see two additional challenges:

« A deeper experimental foundation for the generic techniques presented, and

* a general theory for understanding the relation between CP domain filtering and OR
bounding techniques.

CP based column generation as well as CP based Lagrangian relaxation provides some
promising extensions of their classical roots. Using domain filtering while solving the result-
ing subproblem is likely to speed-up convergence. Using CP in the subproblems allows us to
use a broad class of constraints. Finally, from a software engineering perspective, CP encap-
sulates logical constraints in simple building blocks, whereas IP approaches must model them
via linear inequalities that are hard to maintain if requirements change.
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Despite these advantages, both techniques need some more experimental evaluation from
different application fields before declaring them superior or inferior to the standard ap-
proaches.

What is currently missing in the field of CP and OR integration is some generic description
of effects resulting from the respective techniques. In polyhedral theory e.g. a notion of cut
dominance is known and used to classify cuts. CP uses different levels of consistency to
describe dominance of filtering techniques. However, there is — to our knowledge — no
comprehensive theory for comparing domain filtering and bounds.

It might be helpful to interpret domain filtering for IPs as a kind of local cuts and then use
methods from polyhedral theory for a classification. It is not clear, though, whether this is
a successful path to follow. For the simple structure of the clique problem we were able to
compare domain filtering and bounds and it is subject of further research whether these ideas
can be applied to more complex settings.
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Numerical Results for the ARP

We give numerical results for all ARP benchmark classes tested. In section 7.3.1 we describe
how these instances have been generated, and we also explain the different parameters for each
class. Numbers given in boldface mark the approach that has been fastest on the corresponding
instance. We use average runtime for 50 instances per set set for this comparison (respective
numbers given in italic).

Whenever the runtime for a single instance took more than 200 hours (720000 sec), the
entire test set was not considered further. This only happened for tests on CP the based
Lagrangian Relaxation. Therefore, results for

(5CU/72h/50ch) (5TSC/24h/50ch) (5TSC/72h/20ch) (5TSC/72h/50ch)
(5STWC/72h/50ch) (7CU/72h/50ch) (7TSC/72h/50ch) (7TWC/72h/50ch)

are missing in section A.1. Nevertheless, they appear in section A.2 where all results were
found within this time limit. In fact, neither of the prevailing approachel,(DP* andBC)
was ever using more than 55 000 secs in our tests.

The fastest approach for a test class (measured over all seven approaches) is typed boldface.
If numbers differ in less thagg—o sec. both numbers are given in boldface (see section 2.4.3
for a more detailed explanation).

A.1 CP based Lagrangian Relaxation

I LG-0 LG-1 LG-2 LG-3
nstance time ch pts time ch pts time ch pts time ch pts
6h avo 0.1 27.2 0.1 15.6 0.0 14.6 0.0 10.9
5ch min 0.0 2.0 0.0 2.0 0.0 2.0 0.0 2.0
3oy Mmax 0.3 136.0 0.2 70.0 0.1 55.0 0.1 32.0

std 0.1 22.1 0.0 12.7 0.0 9.9 0.0 6.1
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LG-0 LG-1 LG-2 LG-3
Instance — - : :

time ch pts time ch pts time ch pts time ch pts

6h V9 0.4 49.9 0.2 32.3 0.1 24.2 0.2 17.3
ooch Min 0.0 8.0 0.0 6.0 0.0 6.0 0.1 6.0
3oy max 3.8 409.0 11 127.0 0.6 172.0 0.7 66.0
std 0.6 63.2 0.2 28.6 0.1 26.7 0.1 10.6

6h 2O 1.1 52.5 0.8 37.3 0.3 25.7 0.5 22.1
s0ch Min 0.2 8.0 0.2 8.0 0.1 8.0 0.1 8.0
3oy max 5.4 267.0 3.8 208.0 1.6 92.0 1.9 89.0
std 0.9 47.8 0.6 33.7 0.3 17.9 0.4 16.1

6h Vo 2.9 96.7 2.1 67.9 0.8 36.7 1.2 30.0
100ch Min 0.3 10.0 0.3 10.0 0.2 10.0 0.4 10.0
3cy max 10.5 726.0 7.9 210.0 2.9 131.0 5.0 119.0
std 2.4 108.0 15 52.8 0.6 26.7 0.9 19.8

1on &9 0.1 69.3 0.1 33.3 0.1 26.0 0.1 17.6
5ch  Min 0.0 7.0 0.0 7.0 0.0 7.0 0.0 7.0
3oy Mmax 1.7 982.0 0.3 128.0 0.2 99.0 0.2 42.0
std 0.2 137.9 0.1 25.4 0.0 18.9 0.0 7.8

1on &9 0.6 91.7 0.4 69.0 0.3 36.5 0.4 29.4
ooch Min 0.1 9.0 0.1 9.0 0.1 9.0 0.1 9.0
3oy max 3.2 517.0 2.1 403.0 0.9 121.0 1.0 68.0
std 0.6 95.9 0.4 74.3 0.2 20.4 0.2 11.3

19n &0 4.2 305.5 2.4 166.6 1.3 58.7 2.0 52.3
soch M 0.3 18.0 0.4 16.0 0.3 16.0 0.6 16.0
3oy Mmax 47.8 4144.0 18.4 1503.0 6.2 234.0 6.4 182.0
std 7.2 612.6 3.1 248.2 11 43.4 1.3 37.2

12n  av9 18.8 680.8 9.1 326.3 5.1 108.6 7.6 95.5
100ch Min 0.8 25.0 0.9 25.0 11 23.0 14 23.0
3cy max 109.4 4748.0 78.4 3158.0 30.5 512.0 34.6 437.0
std  27.9 1128.4 13.1 529.6 5.7 112.9 7.9 97.4

oan V9 0.8 130.4 0.7 98.2 0.2 48.0 0.4 38.5
sch  Min 0.1 21.0 0.1 20.0 0.1 17.0 0.1 17.0
3oy max 11.3 1211.0 9.9 1164.0 14 331.0 2.0 186.0
std 1.6 182.3 14 165.3 0.2 46.0 0.3 25.7

oan V9 7.9 479.6 5.3 306.1 1.6 103.0 2.5 81.9
ooch Min 0.8 32.0 0.8 28.0 0.5 34.0 0.9 32.0
3oy Mmax 90.3 9362.0 47.9 4638.0 111 938.0 18.6 640.0
std  13.8 1312.1 7.5 663.0 1.8 138.3 2.8 95.9

oan V9 37.8 1461.1 19.5 734.4 11.1 187.9 13.8 178.5
s0ch Min 11 34.0 14 34.0 15 34.0 2.7 34.0

max 551.7 24461.0 281.2 11580.0 173.5 2411.0 177.8 2367.0

3CU std 85.1 3711.4 42.8 1768.6 24.5 344.1 25.6 336.9
oap A9 291.0 5351.2 108.2 2028.1 55.6 530.2 71.0 439.9
100ch Min 3.1 50.0 4.0 50.0 4.2 43.0 6.8 43.0
3cy Mmax 1798.5 34034.0 813.7 15199.0 626.3 8796.0 1020.4 6259.0
std 466.0 8758.5 187.9 3606.2 102.0 1260.6  149.9 922.3

7o A0 4.7 508.2 6.0 327.3 2.0 138.9 3.1 121.6
5cnh  Min 0.4 53.0 0.8 53.0 0.7 53.0 13 53.0
3cy Max 23.6 2213.0 41.0 1678.0 5.4 592.0 14.1 563.0
std 4.9 520.0 6.8 338.5 1.2 99.0 2.1 80.6

7o V9 177.4 3003.1  111.7 1897.2 36.6 468.4 42.9 401.2
ooch Min 51 111.0 59 105.0 5.6 104.0 114 104.0
3cy Max 1596.4 31675.0 1260.9 29942.0 543.3 5335.0 577.4 5335.0

std 310.0 5677.8 200.2 4363.8 81.5 827.3 84.3 792.6
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LG-0 LG-1 LG-2 LG-3
Instance — - - -
time ch pts time ch pts time ch pts time ch pts
7oh VYU 122278 1498772 56475 678645 11915 47445  1197.3 4703.5
soch MN 118 110.0 15.1 110.0 17.3 110.0 34.9 110.0
max 142593.9  1750902.0 72763.9  869643.0 147334  53173.0 147338  53171.0
3CU " 248752 3049855 12170.8 1473728  2503.1 94845 24943 9480.3
120h a\_/g 64.0 3272.2 43.5 2705.4 17.5 878.0 17.9 434.5
5¢ch min 1.6 114.0 2.0 114.0 2.5 114.0 4.5 113.0
3cU max 1305.4 52821.0 774.6 46513.0 380.2 23323.0 308.5 8464.0
std 217.1 9746.8 144.2 8810.8 55.5 3344.4 44.5 1201.9
120n Y 52103 60839.2 17344 306764 4999 3433.9  490.1 2945.1
20ch min 14.4 182.0 14.5 182.0 16.0 167.0 34.8 166.0
max 120587.0  1163526.0 249548  465090.0 7518.4  46040.0 73141  46044.0
3CU g 173056  180210.1 46427 855545 1903 2 8133.8 12021 7594.8
12h ayg 0.1 19.7 0.1 11.9 0.1 12.0 0.2 11.9
20ch min 0.1 5.0 0.0 5.0 0.0 5.0 0.1 5.0
35C max 0.2 41.0 0.2 23.0 0.1 23.0 0.3 23.0
std 0.0 8.7 0.0 3.9 0.0 3.9 0.0 3.9
12h a\_/g 0.3 17.1 0.3 10.6 0.2 10.6 0.4 10.6
50ch min 0.1 5.0 0.1 5.0 0.1 5.0 0.2 5.0
33C max 0.7 51.0 0.5 23.0 0.4 23.0 0.7 23.0
std 0.1 11.0 0.1 4.3 0.1 4.3 0.1 4.3
24h ayg 0.3 22.0 0.3 16.2 0.3 16.2 0.5 16.2
20ch min 0.1 9.0 0.2 9.0 0.1 9.0 0.2 9.0
35C max 0.5 48.0 0.4 27.0 0.4 27.0 0.7 27.0
std 0.1 8.4 0.1 3.9 0.1 3.9 0.1 3.9
2ah ayg 0.7 194 0.8 15.7 0.7 15.7 1.2 15.7
50ch min 0.3 7.0 0.4 7.0 0.3 7.0 0.6 7.0
35C max 14 50.0 1.2 31.0 1.2 31.0 2.1 31.0
std 0.2 8.0 0.2 4.6 0.2 4.6 0.3 4.6
79h avg 1.6 39.1 1.9 35.5 2.0 35.5 3.5 35.5
20ch min 1.1 25.0 1.3 25.0 14 25.0 2.7 25.0
33C max 3.1 85.0 2.9 57.0 3.2 57.0 5.1 57.0
std 0.4 12.1 0.3 6.7 0.4 6.7 0.6 6.7
79h ayg 4.8 39.5 59 36.0 6.1 36.0 10.7 36.0
50ch min 2.8 23.0 3.8 22.0 3.6 22.0 6.7 22.0
35C max 15.0 131.0 12.3 79.0 10.8 79.0 18.5 79.0
std 1.7 14.9 1.2 8.0 1.1 8.0 2.0 8.0
12h ayg 0.4 52.1 0.3 44.0 0.2 25.6 0.3 17.7
20ch min 0.0 4.0 0.0 4.0 0.0 3.0 0.1 3.0
3TSC max 1.6 225.0 1.4 183.0 0.9 131.0 1.6 67.0
std 0.3 45.9 0.3 38.6 0.2 22.6 0.3 13.7
12h a\_/g 1.7 92.7 1.5 81.9 0.9 45.0 1.3 30.5
50ch min 0.1 3.0 0.1 3.0 0.1 3.0 0.1 3.0
3TSC max 57 306.0 5.2 296.0 3.9 158.0 53 127.0
std 1.3 70.7 1.1 65.6 0.7 35.4 1.1 26.9
24h ayg 5.8 613.3 2.6 194.3 0.9 60.4 1.3 40.2
20ch min 0.3 21.0 0.3 17.0 0.2 11.0 0.3 10.0
3TSC max 142.6 17894.0 9.9 1111.0 4.9 228.0 5.1 154.0
std 20.0 2514.6 2.5 214.2 0.9 51.5 1.2 34.5
2ah ayg 25.6 974.6 15.8 479.2 6.3 125.5 8.1 93.9
50ch min 0.4 10.0 0.5 10.0 0.5 10.0 0.7 10.0
3TSC max 193.3 10215.0 112.7 4594.0 42.9 788.0 46.8 582.0
std 39.6 1896.1 21.1 760.7 7.9 138.6 9.8 115.1
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LG-0 LG-1 LG-2 LG-3
Instance — - : :
time ch pts time ch pts time ch pts time ch pts
7on V9 77.7 2334.1 56.8 1432.7 125 197.8 16.4 153.8
20ch min 0.8 24.0 11 24.0 14 24.0 2.3 24.0

max 567.0 19530.0 307.5 9434.0 56.7 740.0 58.8 617.0

3TsC std 118.9 4147.6 60.6 1769.1 12.3 172.9 14.3 136.5
72n VO 31864 374603  1401.0 139267  211.1 949.2 2488 815.7
soch  Min 46.1 359.0 46.9 346.0 12.0 64.0 18.4 54.0
max 77889.6  968689.0 19507.8  232819.0  1667.3 9940.0  2286.0 8280.0

3TSC "y 112524 1412704  2957.2 345169  337.7 1619.8 4216 1451.7
12h ayg 0.3 41.5 0.2 30.1 0.2 19.4 0.2 13.4
20ch min 0.0 5.0 0.1 4.0 0.0 3.0 0.1 3.0
3TWC max 2.1 377.0 0.9 125.0 0.5 52.0 0.7 34.0
std 0.3 52.9 0.2 23.7 0.1 13.2 0.2 7.8

12h ayg 0.7 37.3 0.6 30.3 0.4 20.2 0.6 15.2
50ch min 0.1 4.0 0.1 4.0 0.1 4.0 0.1 4.0
3TWC max 2.2 154.0 2.1 106.0 2.0 121.0 4.4 91.0
std 0.6 33.4 0.5 26.0 0.3 19.6 0.7 13.9

24h ayg 1.0 77.7 0.9 64.8 0.5 30.2 0.7 22.3
20ch min 0.1 9.0 0.1 8.0 0.1 8.0 0.2 7.0
3TWC max 3.9 275.0 4.3 271.0 2.3 91.0 2.5 81.0
std 0.8 60.9 0.7 52.8 0.4 18.8 0.5 134

24h a\(g 6.0 190.8 4.5 128.9 2.1 50.6 3.1 36.0
50ch min 0.4 10.0 0.5 9.0 0.4 9.0 0.7 9.0
3TWC max 30.0 1198.0 14.4 527.0 5.8 146.0 8.8 104.0
std 6.8 265.7 3.5 117.0 1.3 33.3 2.0 22.7

72h ayg 102.4 3707.0 32.9 1014.0 8.2 147.6 11.9 1134
20ch min 0.9 23.0 1.2 23.0 1.4 23.0 2.4 22.0
3TWC max 3167.4 122104.0 306.4 12033.0 54.6 1711.0 1115 1231.0

std 4421 17081.6 58.0 2322.7 8.9 243.1 16.1 172.2
avg 274.1 3206.3 116.9 1094.9 22.0 150.6 32.3 110.8

57020hh min 5.8 50.0 6.3 49.0 4.1 25.0 7.2 25.0
3TWC max 5825.0 76170.0 714.6 8129.0 92.1 1031.0 179.4 730.0
std 828.6 10816.2 151.8 1699.4 19.1 157.3 28.6 1111

12h ayg 2.4 238.3 1.3 129.9 1.4 108.6 2.1 89.9
20ch min 0.1 5.0 0.1 5.0 0.1 5.0 0.1 5.0
5 CU max 254 2216.0 15.1 1531.0 12.9 1269.0 24.2 1045.0
std 4.2 396.8 2.3 243.6 2.5 206.5 4.0 173.5

12h ayg 16.5 741.9 8.2 370.1 9.9 272.0 14.2 250.5
50ch min 0.1 3.0 0.2 3.0 0.2 3.0 0.2 3.0
5CU max 167.3 7058.0 82.6 3615.0 154.1 2664.0 156.5 2664.0
std 30.8 1377.6 14.5 658.9 22.9 506.9 26.8 465.0

2ah avg 9.5 5194 52 295.5 7.0 198.5 8.6 184.0
20ch min 0.5 21.0 0.4 13.0 0.3 10.0 0.5 10.0
5 CU max  87.5 4416.0 59.6 3762.0 93.4 2094.0 98.1 2067.0
std 15.2 829.9 9.3 587.6 17.2 377.8 17.7 374.9

oah N9 11049 24301.4 5852 142193  883.3 8371.9  921.5 8286.8
s0ch Min 0.8 12.0 1.0 12.0 0.7 9.0 11 9.0
max 310455 6752350 156252  368440.0 332813  292753.0 315735  292753.0

SCU "y 44484 97121.0  2272.6  54288.6 4662.0 411394 44412 411212
7oh N9 26277 40901.5 17867 276620 9204 6674.7  990.9 6514.7
ooch  Min 2.0 29.0 2.4 29.0 3.0 29.0 55 29.0
max 327519  460350.0 305203 4124210 11766.0  90397.0 137247  89589.0

SCU " g 55147 853258  4543.1 65188.4  1996.8 145159  2189.7 14379.4
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LG-0 LG-1 LG-2 LG-3

Instance — - : -
time ch pts time ch pts time ch pts time ch pts
12h a\_/g 0.2 23.1 0.2 15.2 0.2 15.2 0.3 15.2
20ch min 0.1 4.0 0.1 4.0 0.1 4.0 0.1 4.0
55C max 0.7 88.0 0.5 47.0 0.5 48.0 1.0 47.0
std 0.1 17.0 0.1 7.5 0.1 7.6 0.1 7.5
12h avg 0.5 18.8 0.5 13.9 0.5 13.9 0.8 13.9
50ch min 0.1 4.0 0.2 4.0 0.2 4.0 0.3 4.0
53C max 1.3 55.0 0.9 28.0 0.9 28.0 1.6 28.0
std 0.2 10.0 0.2 4.6 0.1 4.6 0.3 4.6
24h ayg 0.5 26.9 0.6 21.9 0.6 21.9 1.0 21.9
20ch min 0.3 10.0 0.3 10.0 0.3 10.0 0.6 10.0
55C max 1.4 69.0 1.2 50.0 1.1 50.0 1.9 50.0
std 0.2 11.6 0.2 7.0 0.2 7.0 0.3 7.0
2ah a\_/g 1.6 29.1 1.8 23.2 1.7 23.2 3.0 23.2
50ch min 0.6 9.0 0.8 9.0 0.8 9.0 1.3 9.0
55C max 4.5 90.0 3.9 55.0 3.3 55.0 5.9 55.0
std 0.9 18.8 0.7 104 0.6 104 1.2 104
79h ayg 3.5 53.4 4.6 51.7 5.0 51.7 8.7 51.7
20ch min 2.4 35.0 2.9 35.0 3.2 35.0 57 35.0
53C max 6.0 99.0 6.3 72.0 7.0 72.0 13.2 72.0
std 0.8 12.0 0.9 9.3 0.9 9.3 1.7 9.3
79h ayg 11.0 54.4 14.4 52.8 15.4 52.8 27.2 52.8
50ch min 6.2 32.0 8.8 32.0 9.4 32.0 16.4 32.0
5SC max 21.9 107.0 23.6 89.0 24.0 89.0 41.0 89.0
std 3.1 15.6 3.1 12.0 3.4 12.0 57 12.0
12h a\_/g 10.9 1573.0 4.7 597.4 1.6 144.2 3.3 125.3
20ch min 0.1 9.0 0.1 8.0 0.1 8.0 0.2 8.0
5TSC max 415.2 62816.0 127.5 18607.0 26.4 3236.0 78.9 3031.0
std 57.9 8767.4 17.7 2588.8 4.0 454 .4 111 426.3
12h Y 56677 3464352 51191  306369.3  332.2 62923  372.3 5839.0
soch  Min 03 12.0 0.4 12.0 0.4 12.0 0.6 9.0

max 157597.0  9718051.0 135791.1 8752271.0 7229.1 1148200 7209.1  114747.0
STSC "4 237640 14637945 212513 1318189.3 10518 17169.1  1070.1 17081.8

oah N9 s 40155.7 67.2 4525.8 18.0 696.5 28.4 575.6
o0ch  Min 0.3 18.0 0.4 18.0 0.4 18.0 0.7 18.0
max 193715 18291550  1255.8 989150  226.7 9207.0  364.8 7888.0

STSC "4 27060 255669.8 184.6 14343.6 43.3 1789.2 75.7 1555.7
12h ayg 1.4 167.1 0.9 95.0 0.4 37.2 0.7 28.7
20ch min 0.1 8.0 0.1 8.0 0.1 6.0 0.1 6.0
5 TWC max 11.1 1615.0 5.2 543.0 2.5 279.0 6.5 243.0
std 1.9 265.6 1.0 109.5 0.4 42.5 0.9 35.7

12h a\(g 130.5 8749.1 62.1 3966.5 9.1 217.2 11.3 187.3
50ch min 0.2 9.0 0.3 9.0 0.3 9.0 0.5 9.0
5 TWC max 2884.7 198292.0 1225.0 83713.0 211.8 3579.0 221.3 3579.0
std 466.4 32541.8 197.8 13705.2 29.6 531.7 32.2 529.2

24h ayg 15.5 1136.1 12.0 802.6 6.2 339.9 9.5 321.2
20ch min 0.2 14.0 0.3 14.0 0.3 14.0 0.6 14.0
5 TWC max 201.8 18359.0 142.0 12113.0 185.0 12579.0 301.8 12376.0

std 39.4 3236.1 29.8 2246.5 25.8 1751.9 42.0 1724.8
avg 790.0 23226.4  283.0 7796.7 62.9 788.8 79.1 687.9

SZC?Chh min 2.2 46.0 2.6 46.0 13 20.0 2.1 17.0
5Twe Max 9770.2 272945.0 4505.2 126052.0 981.6 15246.0 14125 12997.0

std 1964.3  58445.8 703.3 20049.1 165.7 23204 2195 2006.4
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LG-0 LG-1 LG-2 LG-3
Instance - - - -
time ch pts time ch pts time ch pts time ch pts
7oh VO 116001 2933868 15268 357184  261.0 3683.6  411.7 31345
soch  Min 2.5 45.0 3.4 45.0 3.8 43.0 6.8 43.0
max 231048.7  5883904.0 195842  537840.0  2977.7 55820.0  5509.4 45286.0
STWC "4 385988 9915750 33495 870562  617.1 10463.8  1078.7 8618.2
12h ayg 1.3 134.3 1.1 119.8 0.6 48.7 1.0 44.2
20ch min 0.3 32.0 0.3 32.0 0.4 32.0 0.6 32.0
7 CU max 5.8 546.0 4.6 537.0 1.3 73.0 1.9 58.0
std 1.1 101.0 0.8 95.9 0.2 8.5 0.3 55
12h a\(g 7.9 305.6 6.6 278.5 2.1 68.3 3.7 62.3
50ch min 1.3 53.0 1.3 53.0 1.5 53.0 2.8 50.0
7 cU max 63.4 2283.0 55.2 2272.0 53 111.0 6.5 97.0
std 10.7 397.5 9.5 390.6 0.8 13.8 0.7 9.0
2ah ayg 8.0 449.0 6.7 375.6 2.4 97.6 4.5 88.8
20ch min 1.1 70.0 14 70.0 1.6 70.0 2.9 69.0
7 CU max 69.8 4570.0 40.4 2198.0 4.5 177.0 6.7 125.0
std 11.1 684.0 7.5 429.5 0.7 23.8 0.9 12.6
24h ayg 67.0 1451.9 46.6 1034.3 10.8 162.4 19.3 141.7
50ch min 55 109.0 5.8 109.0 6.5 109.0 14.0 106.0
7 CU max 771.2 18584.0 313.5 7290.0 35.1 331.0 47.0 281.0
std 115.5 2731.6 61.8 1374.4 5.2 56.2 6.6 39.9
7on 9 6893 131358  490.2 9272.8 60.4 426.1 81.1 387.5
ooch  Min 12.1 234.0 15.6 234.0 19.4 228.0 435 222.0
max 18704.6  358404.0 129832  243556.0  655.5 3093.0  646.1 3018.0
7CU "4 26704 514413  1868.2 35342.8 98.4 476.6 95.8 4433
12h ayg 0.2 18.4 0.2 12.7 0.1 12.7 0.3 12.7
20ch min 0.1 5.0 0.1 5.0 0.1 5.0 0.1 5.0
75C max 0.6 76.0 0.4 39.0 0.4 40.0 0.6 39.0
std 0.1 13.6 0.1 5.9 0.1 6.1 0.1 5.9
12h ayg 0.5 18.7 0.5 13.1 0.4 13.1 0.7 13.1
50ch min 0.2 8.0 0.2 6.0 0.2 6.0 0.4 6.0
73C max 0.9 46.0 0.8 26.0 0.8 26.0 1.4 26.0
std 0.2 7.9 0.1 4.0 0.1 4.0 0.2 4.0
24h a\(g 0.5 26.3 0.5 21.2 0.5 21.2 0.9 21.2
20ch min 0.2 11.0 0.2 7.0 0.2 7.0 0.3 7.0
75C max 1.5 93.0 1.1 53.0 1.0 53.0 1.7 53.0
std 0.2 15.2 0.2 8.2 0.2 8.2 0.3 8.2
2ah ayg 1.2 22.0 1.3 18.5 1.3 18.5 2.3 18.5
50ch min 0.7 12.0 0.8 11.0 0.8 11.0 1.3 11.0
75C max 2.8 59.0 2.9 43.0 2.7 43.0 4.3 43.0
std 0.4 9.2 0.4 5.4 0.3 5.4 0.6 54
79h ayg 3.2 52.3 4.1 50.1 4.4 50.1 7.6 50.1
20ch min 2.3 39.0 2.8 37.0 2.8 37.0 4.7 37.0
73C max 4.7 75.0 5.2 65.0 5.6 65.0 10.1 65.0
std 0.6 8.9 0.6 6.6 0.7 6.6 1.2 6.6
79h a\(g 9.8 52.8 12.5 50.0 13.6 50.0 23.9 50.0
50ch min 6.6 35.0 9.6 35.0 9.5 35.0 17.4 35.0
73C max 16.6 93.0 18.4 69.0 18.7 69.0 35.0 69.0
std 2.0 11.7 1.7 7.1 1.8 7.1 34 7.1
12h ayg 2.7 377.2 1.6 183.6 0.6 47.7 0.8 32.8
20ch min 0.1 7.0 0.1 7.0 0.1 7.0 0.1 7.0

7Tsc Max 38.2 6599.0 12.3 1609.0 3.3 167.0 3.4 158.0
std 6.1 1015.6 2.1 280.9 0.6 37.1 0.7 28.3
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LG-0 LG-1 LG-2 LG-3
Instance — - : -
time ch pts time ch pts time ch pts time ch pts
12n &9 235.8  15278.3 112.1 6169.5  28.5 655.5 32.6 496.0
50ch min 0.3 14.0 0.4 14.0 0.3 10.0 0.5 8.0

max 4529.1 342700.0 1218.6 76353.0 538.3 8619.0 540.5 8614.0
std 688.1 50867.3 227.6 13576.3  80.0 1486.5 83.6 1309.1
avg 29.6 2335.5 22.7 1596.4 3.7 132.3 4.9 105.2

7TSC

22(;1¢hh min 0.3 19.0 0.4 19.0 0.4 19.0 0.8 17.0
7Tsc Mmax 470.5  42780.0 393.8 30321.0 36.2 854.0 36.6 847.0
std  80.4 7243.9 64.1 5129.7 6.2 179.0 6.7 150.0

o4n V9 83490 250367.1  4066.3  105572.6  403.4 62354  533.0 4219.1

50ch MmN 0.9 20.0 1.2 20.0 1.2 18.0 2.2 18.0

max 156559.0  5194747.0 44659.5 1196233.0 87941 1987140 14067.3  104481.0
7TSC "y 245492 786477.6  9903.9 2477249  1290.3 27833.6  1990.2 14959.6

7oh A9 42207 06482.8  3430.5 74021.0  297.8 2121.0  327.9 2062.8
o0ch  Min 2.9 54.0 3.7 54.0 4.6 54.0 8.3 54.0
max 418117  1027702.0 284766  671850.0 44765 28015.0  4889.7 28003.0

7TSC "y 87607 208251.1  7012.0 1611175  708.7 46039  768.2 4605.1
12h avg 0.7 77.7 0.7 68.8 0.3 27.0 0.5 20.6
20ch min 0.1 6.0 0.1 6.0 0.1 6.0 0.1 6.0
7 TWC max 5.0 621.0 4.8 557.0 2.1 131.0 2.4 80.0
std 1.0 108.8 0.9 101.4 0.3 22.9 0.5 16.0

12h avg 20.9 1338.9 9.0 447.0 2.7 84.0 4.0 66.3
50ch min 0.3 10.0 0.3 10.0 0.3 10.0 0.5 10.0

max 467.3 35241.0 82.3 5948.0 214 797.0 36.4 650.0

7TwWe std  68.5 5143.9 15.4 976.1 4.1 128.1 6.4 107.6
oan A9 26.9 2371.1 8.2 561.7 2.0 87.8 3.3 71.8
ooch M 0.2 11.0 0.2 11.0 0.2 11.0 0.5 11.0

7Twe Mmax 1022.3 96320.0 196.6 15804.0 13.8 1012.0 39.3 966.0

std 1425 13440.0 27.3 2194.8 2.5 147.9 5.7 137.0
avg 172.3 5066.3 117.1 3086.5 17.1 193.6 21.2 168.9

52(;10hh min 0.8 18.0 1.1 18.0 1.1 18.0 2.1 18.0
7 TWC max 1532.9 50612.0 1092.9 34787.0 127.6 840.0 120.1 804.0
std 338.4 10792.1 235.8 6788.0 214 182.7 21.9 169.9

72 &9 s5e92 13333.6  384.8 8518.1 55.4 430.8 58.2 417.1
o0ch  Min 18 40.0 2.6 40.0 3.1 40.0 5.9 40.0

max 13906.8 323678.0  9552.0 2187480  763.9 5057.0  650.1 5052.0
TTWC © 4y 19792 464782  1361.7 31389.7  123.4 8511  111.6 852.4
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A.2 Dynamic Programming and Branch-and-Cut

DP DP* BC BC 1st solution

Instance . . : -
time time time BBnodes time gap
6h avg 0.00 0.00 0.02 3.40 0.01 0.43
scp i 0.00 0.00 0.00 0.00 0.00 0.00
scy Mmax 0.01 0.01 0.04 24.00 0.03 3.40
std 0.00 0.00 0.01 5.38 0.01 0.88
6h avg 0.04 o0.01 0.05 5.84 0.04 0.50
ooch Min 0.02 0.00 0.02 0.00 0.02 0.00
scy Mmax 0.06 0.01 0.12 61.00 0.07 3.24
std 0.01 0.00 0.03 10.38 0.01 0.84
6h avg 0.27 0.03 0.17 8.26 0.13 0.42
50ch  Min 0.18 0.02 0.06 0.00 0.06 0.00
scy Mmax 0.43 0.05 0.41 84.00 0.19 2.65
std 0.05 0.01 0.07 16.37 0.03 0.67
6h avg 1.26 012 0.53 15.38 0.39 0.68
100ch min 0.88 0.08 0.22 0.00 0.21 0.00
qcy max 1.82 0.16 2.12 184.00 0.56 3.47
std 0.19 0.02 0.28 35.75 0.07 0.86
19h avg 0.02 0.01 0.02 6.28 0.02 0.16
5ch min 0.01 0.00 0.00 0.00 0.00 0.00
scy Mmax 0.04 0.01 0.07 76.00 0.03 1.76
std 0.01 0.00 0.02 15.01 0.01 0.36
19h avg 0.44 0.05 0.11 12.82 0.08 0.25
ooch  ™Min 0.30 0.03 0.04 0.00 0.04 0.00
sy Max 0.64 0.06 0.39 236.00 0.12 1.30
std 0.07 0.01 0.07 34.94 0.02 0.37
12h avg 3.37 026 0.47 16.42 0.32 0.25
soch  Min 259 0.21 0.19 0.00 0.18 0.00
qcy Mmax 423 0.34 1.25 83.00 0.42 1.25
std 0.35 0.03 0.23 2251 0.06 0.32
12h avg 14.63 0.94 1.40 17.38 1.05 0.35
100ch ™Min 12.79 0.78 0.70 0.00 0.70 0.00
qcy max 16.91 1.09 3.22 140.00 1.33 1.16
std 1.23 0.08 0.55 30.64 0.14 0.38
24h avg 0.24 0.03 0.06 14.80 0.02 0.22
scp M 0.16 0.02 0.00 0.00 0.01 0.00
3CU max 0.35 0.05 0.19 100.00 0.05 1.35
std 0.04 0.01 0.04 24.83 0.01 0.31
24h avg 443 0.30 0.24 1292 0.16 0.12
ooch  Min 371 0.24 0.07 0.00 0.09 0.00
3CU max 571 0.37 0.62 140.00 0.21 0.80

std 0.44 0.03 0.12 24.26 0.03 0.15
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DP DP* BC BC 1st solution

Instance . . : -
time time time BBnodes time gap
24h avg 30.32 1.47 1.03 18.86 0.68 0.12
50ch min 2571 1.24 0.45 0.00 0.44 0.00
3CU max 36.25 2.05 2.87 146.00 0.91 0.56
std 260 0.15 0.62 35.87 0.13 0.16
24h avg 134.49 5.23 2.81 13.74 2.16 0.14
100ch min 117.56 4.53 1.48 0.00 1.51 0.00
3CU max 152.79 5.90 10.20 228.00 2.72 0.64
std 8.50 0.37 1.47 34.41 0.30 0.20
72h avg 7.18 0.45 0.17 22.68 0.07 0.11
5ch min 5.46 0.36 0.03 0.00 0.03 0.00
3CU max 8.68 0.54 0.46 113.00 0.13 0.49
std 0.82 0.04 0.10 26.31 0.02 0.11
72h avg 127.99 4.29 1.04 2458 0.57 0.06
20ch min 105.52 3.64 0.33 0.00 0.34 0.00
3CU max 148.24 4.98 3.12 260.00 0.73 0.25
std 10.47 0.33 0.64 48.70 0.09 0.06
72h avg 925.62 20.05 3.74 2252 2.36 0.05
50ch min 807.64 17.76 1.63 0.00 1.65 0.00
3CU max 1125.99 22.85 19.51 392.00 3.01 0.30
std 67.74 1.30 3.37 66.10 0.42 0.07
120h avg 34.36 1.59 0.28 2292 0.13 0.05
5ch min 29.02 1.37 0.05 0.00 0.05 0.00
3CU max 4409 1.86 1.22 170.00 0.17 0.59
std 3.32 0.12 0.23 37.33 0.03 0.09
120h avg 630.21 14.21 1.92 18.28 1.02 0.04
50ch min 521.38 12.23 0.65 0.00 0.64 0.00
3 CU max 723.36 15.83 7.56 180.00 1.28 0.12
std 45.47 0.90 1.36 32.13 0.15 0.03
12n V9 0.44 0.05 0.12 12.92 0.07 0.50
20ch min 0.32 0.03 0.05 0.00 0.03 0.00
3SC max 0.62 0.06 0.25 64.00 0.09 1.83
std 0.08 0.01 0.05 13.84 0.01 0.54
12n V9 3.42 0.26 0.39 8.20 0.27 0.49
50ch min 254 0.20 0.18 0.00 0.16 0.00
3SC max 469 0.35 0.81 43.00 0.33 7.03
std 0.44 0.03 0.18 11.73 0.04 1.04
oan VY 453 0.31 0.28 13.78 0.16 0.25
20ch min 3.40 0.25 0.11 0.00 0.11 0.00
3SC max 5.42 0.36 0.73 67.00 0.21 0.82
std 0.49 0.03 0.15 17.54 0.02 0.25
24h avg 30.10 1.47 1.02 10.46 0.61 0.16
50ch min 2415 1.19 0.38 0.00 0.38 0.00
3SC max 36.17 1.77 4.15 82.00 0.72 0.67
std 252 012 0.71 16.58 0.08 0.21
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Instance : . : -
time time time BBnodes time gap
on A0 127.02 4.28 0.95 9.28 0.61 0.07
ooch Min 103.21 3.57 0.35 0.00 0.37 0.00
3SC max 150.58 4.95 3.17 90.00 0.90 0.30
std 9.28 0.28 0.61 18.51 0.09 0.10
on A9 916.12 20.00 3.70 8.42 2.29 0.04
50ch min 771.82 17.60 1.53 0.00 1.53 0.00
3gc Mmax 1091.52 23.13 11.67 65.00 3.09 0.20
std 70.08 1.46 2.77 16.07 0.44 0.06
12h avg 0.44 0.05 0.09 10.18 0.06 0.98
ooch Min 0.32 0.03 0.04 0.00 0.04 0.00
31sc Max 0.62 0.06 0.27 60.00 0.09 6.77
std 0.08 0.01 0.05 17.09 0.01 1.71
12h avg 3.42 0.26 0.46 14.26 0.34 0.96
s0ch  Min 254 0.20 0.25 0.00 0.25 0.00
31sc Max 4.67 0.35 1.13 101.00 0.47 5.08
std 0.44 0.03 0.19 22.95 0.04 1.37
24 avg 455 0.31 0.24 2470 0.14 0.95
ooch Min 3.41 0.25 0.10 0.00 0.10 0.00
3Tgc  MaX 5,60 0.36 1.02 224.00 0.17 3.77
std 0.51 0.03 0.14 36.06 0.01 0.95
24h ayg 30.13 1.47 1.15 23.44 0.77 0.73
50ch min 24.48 1.20 0.54 0.00 0.50 0.00
3Tgc  MaX 36.40 1.78 2.77 135.00 0.94 3.38
std 261 0.12 0.50 33.26 0.08 0.90
79h avg 127.12 4.29 0.90 33.50 0.46 0.24
20ch min 103.65 3.62 0.32 0.00 0.32 0.00
3TgCc MaX 150.05 4.97 3.95 300.00 0.55 0.89
std 9.23 0.29 0.65 57.21 0.05 0.26
79h avg 918.16 20.07 4.86 35.86 2.76 0.32
soch  ™Min 770.61 17.67 2.02 0.00 2.00 0.00
3TgCc MaX 1075.28 23.20 13.11 277.00 3.18 1.17
std 72.07 1.44 2.66 57.24 0.20 0.30
12h avg 0.45 0.05 0.09 9.94 0.07 1.33
20ch min 0.33 0.04 0.04 0.00 0.04 0.00
3Twe  MaX 0.57 0.06 0.22 58.00 0.09 8.03
std 0.07 0.01 0.04 12.92 0.01 1.87
12h avg 3.39 0.26 0.40 5.38 0.34 0.61
50ch min 250 0.20 0.25 0.00 0.24 0.00
3TWC max 447 0.33 0.80 50.00 0.55 4.85
std 0.39 0.03 0.12 10.15 0.05 1.20
24h avg 446 0.30 0.24 24.60 0.13 0.76
20ch min 3.64 0.25 0.09 0.00 0.09 0.00
3TWC max 564 0.35 1.31 212.00 0.18 3.07
std 0.45 0.02 0.19 38.36 0.02 0.87
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DP DP* BC BC 1st solution

Instance . . : -
time time time BBnodes time gap
24h avg 30.91 1.50 111 20.00 0.78 0.71
50ch min 26.13 1.26 0.58 0.00 0.56 0.00
3TWC max 37.75 1.73 3.39 130.00 0.95 2.73
std 247 011 0.46 27.61 0.08 0.78
72h avg 126.74 4.30 1.06 52.86 0.46 0.33
20ch min 105.23 3.73 0.33 0.00 0.29 0.00
3Twe Mmax 147.63 5.00 5.00 330.00 0.55 1.14
std 954 0.32 0.74 65.17 0.04 0.32
72h avg 916.37 20.08 3.92 19.72 2.70 0.26
50ch min 806.85 17.68 2.19 0.00 2.24 0.00
3Twe max 1066.29 22.46 13.31 151.00 2.96 1.08
std 66.17 1.29 2.05 37.20 0.18 0.30
12h avg 1.16 0.08 0.21 37.82 0.11 0.12
ooch Min 0.69 0.05 0.06 0.00 0.06 0.00
sy Mex 1.67 0.11 1.59 484.00 0.19 0.96
std 0.20 0.01 0.28 99.55 0.02 0.20
12h avg 8.44 0.44 1.08 103.98 0.51 0.12
s0ch  Min 6.34 0.35 0.36 0.00 0.36 0.00
scy max 11.09 0.58 9.11 1312.00 0.68 0.78
std 1.13 0.05 1.41 240.16 0.07 0.20
24h avg 10.28 0.47 1.38 234.96 0.23 0.09
20ch min 8.06 0.39 0.18 0.00 0.17 0.00
scy max 13.48 0.57 43.64 7618.00 0.30 0.74
std 1.08 0.04 6.06 1074.40 0.03 0.14
24h a\(g 70.46 240 176.54 8851.52 1.15 0.16
50ch min 56.41 1.94 0.86 0.00 0.88 0.00
5 CU max 8790 3.11 4357.75 235195.00 1.53 2.24
std 7.36 0.26 715.71  37095.52 0.13 0.34
72h avg 295.83 6.60 516.96 52576.38 0.82 0.05
ooch  ™Min 256.36 5.69 0.54 0.00 0.55 0.00
scy max 360.12 7.86 7650.35 1498720.00 1.00 0.24
std 2421 0.47 165857 223318.36 0.09 0.06
72h avg 2213.63 3281 4876.28 97985.80 3.91 0.04
s0cnh  ™Min 1893.86 28.84 3.17 0.00 3.21 0.00
5 CU max 2510.56 36.75 54911.78 507614.00 5.20 0.14
std 169.45 2.21 12616.56 193458.00 0.40 0.04
12n V9 1.16 0.08 0.15 6.60 0.11 0.36
ooch  Min 0.85 0.05 0.07 0.00 0.06 0.00
5SC max 1.55 0.10 0.41 63.00 0.14 1.18
std 0.19 0.01 0.07 13.64 0.02 0.39
1on V9 8.45 0.44 0.62 7.88 0.37 0.31
soch  Min 6.22 0.33 0.24 0.00 0.26 0.00
5SC max 10.62 0.68 2.32 74.00 0.49 1.54

std 0.92 0.06 0.45 13.62 0.06 0.40




186 A Numerical Results for the ARP

DP DP* BC BC 1st solution

Instance . . : :
time time time BBnodes time gap
oan A9 1041 0.46 0.37 11.08 0.23 0.15
ooch Min 751 0.36 0.14 0.00 0.13 0.00
5SC max 12.85 0.57 1.23 89.00 0.31 0.60
std 1.00 0.04 0.26 21.52 0.04 0.18
oan A9 7254 2.42 1.62 9.34 0.90 0.08
s0ch  Min 53.62 1.86 0.62 0.00 0.64 0.00
5gc Max 93.84 2.92 6.85 78.00 1.18 0.43
std 7.32 0.22 1.56 19.96 0.13 0.14
7on A9 290.84 6.46 1.33 7.00 0.91 0.04
20ch min 242.46 5.58 0.54 0.00 0.54 0.00
5gc Max 347.07 7.60 3.98 74.00 1.35 0.17
std 26.05 0.52 0.81 14.30 0.15 0.05
7on A9 2232.33 32.54 6.84 9.94 3.51 0.04
50ch  Min 1882.83 28.25 2.31 0.00 2.37 0.00
5gc Max 2581.61 37.04 32.29 89.00 4.44 0.15
std 178.88 2.30 6.45 18.98 0.56 0.05
12h avg 1.20 0.08 0.10 13.64 0.08 0.60
ooch Min 0.71 0.06 0.05 0.00 0.05 0.00
5Tgc  MaX 1.86 0.13 0.28 149.00 0.10 3.27
std 0.20 0.01 0.05 30.07 0.01 0.90
19h avg 8.43 045 0.81 73.40 0.41 0.50
50ch min 6.88 0.37 0.30 0.00 0.30 0.00
5Tgc  MaX 10.14 0.54 6.78 1164.00 0.47 2.96
std 0.81 0.04 1.16 217.47 0.04 0.65
24h avg 10.44 0.47 0.27 30.52 0.16 0.36
20ch min 8.80 0.40 0.10 0.00 0.11 0.00
5Tgc  MaX 13.26 0.57 1.34 307.00 0.20 1.72
std 1.09 0.04 0.22 63.06 0.02 0.40
24h avg 71.63 2.45 134 27.50 0.92 0.36
soch  ™Min 60.16 2.07 0.72 0.00 0.71 0.00
5Tgc  MaX 8499 292 3.93 330.00 1.06 2.29
std 553 0.19 0.71 58.50 0.07 0.49
79h avg 297.37 6.63 1.07 35.34 0.56 0.16
ooch  ™Min 246.82 5.77 0.36 0.00 0.37 0.00
5Tgc  MaX 351.63 7.60 3.67 228.00 0.67 0.63
std 24.14 0.46 0.72 56.89 0.06 0.18
79h avg 2226.48 32.85 6.85 110.54 3.15 0.13
soch Min 1782.29 27.83 2.34 0.00 2.40 0.00
5TSC max 2581.23 37.21 25.51 1083.00 3.62 0.52
std 166.35 2.06 5.79 232.14 0.35 0.16
12h avg 1.16 0.08 0.10 11.16 0.07 0.63
20ch min 0.71 0.05 0.05 0.00 0.04 0.00
5 TWC max 1.72 0.11 0.28 119.00 0.10 4.40

std 0.20 0.01 0.04 22.40 0.01 1.07
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DP DP* BC BC 1st solution

Instance . . : :
time time time BBnodes time gap
12h avg 8.44 045 0.57 27.34 0.42 0.70
50ch min 6.37 0.35 0.29 0.00 0.30 0.00
5Twe  Max 11.05 0.59 1.23 341.00 0.50 4.14
std 1.11 0.05 0.21 57.50 0.04 0.90
24h avg 10.32 0.47 0.26 25.04 0.16 0.36
20ch min 8.10 0.38 0.10 0.00 0.10 0.00
5Twe  max 13.59 0.58 1.10 258.00 0.20 1.60
std 1.06 0.04 0.19 46.76 0.02 0.48
24h avg 71.09 241 1.28 26.44 0.91 0.37
50ch min 57.22 1.96 0.67 0.00 0.67 0.00
5Twe  max 88.59 3.12 2.98 344.00 1.03 1.60
std 7.35 0.26 0.60 58.96 0.08 0.49
72h avg 297.63 6.62 0.97 48.32 0.53 0.14
20ch min 257.14 5.71 0.40 0.00 0.39 0.00
5Twe  max 364.60 7.85 5.41 785.00 0.64 0.68
std 24.66 0.47 0.86 127.72 0.06 0.17
72h avg 2226.73 32.87 3.62 5.36 3.05 0.09
50ch min  1891.13 28.79 2.35 0.00 2.37 0.00
5sTwe X 2512.74 36.93 12.10 90.00 3.49 0.59
std 164.03 2.19 1.49 13.84 0.29 0.15
1on a9 0.98 0.07 0.12 1.70 0.11 0.09
ooch Min 0.71 0.06 0.06 0.00 0.07 0.00
oy max 1.21 0.10 0.19 13.00 0.15 0.65
std 0.12 0.01 0.03 3.24 0.02 0.18
1on a9 7.10 041 0.55 1.28 0.52 0.05
s0ch  Min 581 0.33 0.39 0.00 0.38 0.00
7oy Mmax 8.32 0.50 0.84 17.00 0.72 0.71
std 0.68 0.04 0.12 3.03 0.08 0.13
oan O 9.02 0.46 0.26 1.86 0.24 0.05
ooch  ™Min 6.92 0.37 0.12 0.00 0.16 0.00
oy max 11.25 0.56 0.46 28.00 0.34 0.40
std 1.03 0.05 0.07 461 0.04 0.09
oan VO 61.57 2.27 1.29 2.98 1.19 0.03
soch  Min 51.70 1.99 0.87 0.00 0.89 0.00
7oy max 75.76 2.73 1.92 31.00 1.39 0.28
std 499 0.17 0.27 6.17 0.13 0.06
2o O 262.63 6.54 0.98 1.90 0.89 0.01
ooch Min 209.71 5.32 0.57 0.00 0.59 0.00
7oy Mmax 322.56 7.46 1.67 19.00 1.14 0.10
std 23.28 0.51 0.26 442 0.14 0.02
2on V9 1951.64 32.02 4.69 498 4.02 0.03
soch MiN 1664.09 27.58 2.98 0.00 2.96 0.00
7oy Mmax 2188.43 36.89 9.53 56.00 5.03 0.20

std 135.84 2.22 1.32 10.17 0.52 0.06
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DP DP* BC BC 1st solution

Instance : . : -
time time time BBnodes time gap
1on V9 1.00 0.08 0.17 11.02 0.10 0.34
ooch Min 0.62 0.06 0.07 0.00 0.06 0.00
73C max 1.44 0.10 0.47 85.00 0.17 4.41
std 0.16 0.01 0.10 17.60 0.02 0.65
1on V9 7.36 043 0.61 10.42 0.37 0.30
50ch  Min 6.09 0.35 0.24 0.00 0.25 0.00
7gc Mmax 8.77 0.51 1.71 55.00 0.45 0.85
std 0.61 0.04 0.36 14.53 0.05 0.32
oan A9 8.99 0.45 0.29 7.16 0.20 0.12
ooch Min 7.32 0.36 0.12 0.00 0.12 0.00
2gc Mmax 11.69 0.55 0.95 73.00 0.28 0.56
std 0.98 0.04 0.16 13.19 0.04 0.16
oan A9 61.89 2.32 1.66 11.44 0.90 0.13
50ch  Min 50.96 1.94 0.60 0.00 0.59 0.00
7gc Mmax 73.17 2.65 9.06 148.00 1.12 0.46
std 5.01 0.18 1.44 23.06 0.13 0.15
7on A9 257.46 6.53 145 9.54 0.89 0.04
20ch min 216.54 5.54 0.54 0.00 0.55 0.00
73C max 291.83 7.44 3.58 57.00 1.18 0.14
std 20.20 0.48 0.77 14.48 0.13 0.05
7on A0 1961.56 32.06 5.97 8.68 3.36 0.04
50ch min  1759.07 28.65 2.28 0.00 2.27 0.00
7gc Mmax 2194.47 35.92 47.87 129.00 4.20 0.15
std 123.54 1.93 7.01 21.63 0.39 0.05
19h avg 1.01 0.08 0.12 13.30 0.09 0.69
20ch min 0.75 0.06 0.04 0.00 0.06 0.00
71gc  MaX 1.37 0.10 0.43 94.00 0.12 2.42
std 0.14 0.01 0.07 23.73 0.02 0.78
12h a\(g 7.17 042 0.60 20.44 0.44 0.54
soch  ™Min 570 0.34 0.33 0.00 0.31 0.00
71gc  MaX 8.60 0.51 1.94 247.00 0.52 3.87
std 0.70 0.04 0.32 50.99 0.05 0.93
24h avg 9.12 0.46 0.29 27.90 0.18 0.37
ooch  ™Min 7.02 0.38 0.12 0.00 0.11 0.00
77gc  Max 10.70 0.54 1.17 259.00 0.22 1.63
std 0.85 0.04 0.20 56.31 0.03 0.43
24h avg 62.51 2.35 151 32.18 0.99 0.37
soch Min 50.70 2.00 0.70 0.00 0.73 0.00
77sC max 76.67 2.86 4.88 370.00 1.23 1.29
std 566 0.21 0.90 72.48 0.11 0.41
79h avg 261.83 6.61 111 30.22 0.62 0.15
ooch Min 226.57 5.70 0.44 0.00 0.43 0.00
77sC max 306.24 7.58 3.53 345.00 0.76 0.73

std 20.69 0.49 0.78 62.37 0.08 0.18
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DP DP* BC BC 1st solution
Instance . . : -

time time time BBnodes time gap
79h avg 1910.72 31.54 6.75 61.22 3.43 0.18
soch MmN 1662.03 27.76 2.52 0.00 2.55 0.00
77sC max 2227.28 36.17 37.28 1267.00 4.00 0.54
std 136.56 2.15 6.66 189.83 0.33 0.17
12h avg 0.99 0.08 0.12 14.74 0.08 0.67
20ch min 0.72 0.06 0.05 0.00 0.06 0.00
2Twe  max 1.22 0.10 0.37 165.00 0.11 5.03
std 0.12 0.01 0.07 30.58 0.01 0.98
12h avg 7.15 042 0.52 9.26 0.44 0.58
50ch min 583 0.34 0.31 0.00 0.35 0.00
2Twe  max 8.47 0.52 1.16 116.00 0.53 2.99
std 0.68 0.04 0.17 20.98 0.04 0.89
24h avg 9.07 0.46 0.27 21.02 0.17 0.39
20ch min 6.94 0.37 0.11 0.00 0.10 0.00
2Twe  max 11.30 0.56 0.75 146.00 0.22 1.44
std 1.07 0.05 0.14 36.31 0.02 0.44
24h avg 61.76 2.29 1.54 3252 1.01 0.46
50ch min 52.12 2.00 0.70 0.00 0.70 0.00
7 TWC max 75.72 2.76 411 276.00 1.15 1.83
std 5.06 0.17 0.73 59.75 0.10 0.46
79h a\(g 259.47 6.57 1.00 21.54 0.60 0.15
20ch min 209.39 5.34 0.42 0.00 0.42 0.00
2Twe  MaX 301.36 7.52 2.79 141.00 0.74 0.57
std 21.65 0.51 0.59 35.72 0.08 0.16
72h avg 1956.43 32.21 4,85 17.44 3.32 0.12
50ch min  1630.04 27.80 2.53 0.00 2.49 0.00
7Twe  MaX 2270.47 36.79 13.25 140.00 3.99 0.65

std 138.10 2.20 2.69 32.68 0.35 0.16
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— B-

Numerical Results for Maximum Clique

B.1 Characteristics of the DIMACS Benchmark Set

The DIMACS benchmark set for cliques [122, 67] consists of 66 instances, ranging from 28
— 3361 nodes and 420 — 11 million edges. The table below presents number of fodles (
number of edgeg E|), resulting graph density in percent (density), and smallest and largest
node degreeXmin, Amax), respectively, of the 66 instances in the DIMACS test set.

Instance V] |E| density Amin Amax Instance V] |E| density Amin Amax

brock200_1 200 14834 74.54% 130 165 keller4 171 9435 64.91% 102 124
brock200 2 200 9876 49.63% 78 114 kellers 776 225990 75.15% 560 638
brock200_3 200 12048 60.54% 99 134 keller6é 3361 4619898 81.82% 2690 2952

brock200_4 200 13089 65.77% 112 147 p_hat1000-1 1000 122253 24.48% 105 408
brock400_1 400 59723 74.84% 272 320 p_hatl000-2 1000 244799 49.01% 232 766
brock400_2 400 59786 74.92% 274 328 p_hat1000-3 1000 371746 74.42% 582 895
brock400_3 400 59681 74.79% 275 322 p_hat1500-1 1500 284923 25.34% 157 614
brock400_4 400 59765 74.89% 275 326 p_hatl500-2 1500 568960 50.61% 335 1153
brock800_1 800 207505 64.93% 477 560 p_hat1500-3 1500 847244 75.36% 912 1330
brock800_2 800 208166 65.13% 472 566 p_hat300-1 300 10933 24.38% 23 132
brock800_3 800 207333 64.87% 474 558 p_hat300-2 300 21928 48.89% 59 229
brock800_4 800 207643 64.97% 481 565 p_hat300-3 300 33390 74.45% 168 267

c-fat200-1 200 1534  7.71% 14 17 p_hat500-1 500 31569 25.31% 52 204
c-fat200-2 200 3235 16.26% 32 34 p_hat500-2 500 62946 50.46% 117 389
c-fat200-5 200 8473 42.58% 83 86 p_hat500-3 500 93800 75.19% 293 452
c-fat500-1 500 4459  3.57% 17 20 p_hat700-1 700 60999 24.93% 75 286
c-fat500-10 500 46627 37.38% 185 188 p_hat700-2 700 121728 49.76% 157 539
c-fat500-2 500 9139 7.33% 35 38 p_hat700-3 700 183010 74.80% 408 627
c-fat500-5 500 23191 18.59% 92 95 san1000 1000 250500 50.15% 445 550

hamming10-2 1024 518656 99.02% 1013 1013 san200_0.7_1 200 13930 70.00% 125 155
hamming10-4 1024 434176 82.89% 848 848 san200_0.7_2 200 13930 70.00% 103 164
hamming6-2 64 1824 90.48% 57 57 san200_0.9_1 200 17910 90.00% 159 191
hamming6-4 64 704 34.92% 22 22 san200_0.9_2 200 17910 90.00% 169 188
hamming8-2 256 31616 96.86% 247 247 san200_0.9_3 200 17910 90.00% 166 187
hamming8-4 256 20864 63.92% 163 163 san400_0.5_1 400 39900 50.00% 174 225
johnson16-2-4 120 5460 76.47% 91 91 san400_0.7_1 400 55860 70.00% 257 301
johnson32-2-4 496 107880 87.88% 435 435 san400_0.7_2 400 55860 70.00% 257 304
johnson8-2-4 28 210 55.56% 15 15 san400_0.7_3 400 55860 70.00% 250 307
johnson8-4-4 70 1855 76.81% 53 53 san400_0.9_1 400 71820 90.00% 341 374
MANN_a9 45 918 92.73% 40 41 sanr200_0.7 200 13868 69.69% 120 161

MANN_a27 378 70551 99.01% 364 374 sanr200_0.9 200 17863 89.76% 166 189
MANN_a45 1035 533115 99.63% 1012 1031 sanr400_0.5 400 39984 50.11% 161 233
MANN_a81 3321 5506380 99.88% 3280 3317 sanr400_0.7 400 55869 70.01% 252 310
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B.2 Detailed Results for the DIMACS Benchmark Set

In the following two tables we summarize the major characteristics of Tables 10.1, 10.2 and

Tables B.1, B.2, respectively. “Instances” gives the number of instances tackled, “within time

limit” gives the number of those that could be solved within 21 600 sec. ‘@23t refers to

the number of best clique sizes found among the four approaches. The next three rows show

how often the best clique size was found fastest, or with fewest branch-and-bound nodes, or

simultaneously fastest and with fewest branch-and-bound nodes, respectively. Row “overall

best” rates the results according to Def. 14. Finally, “total time” accumulates the running time
over all instances and “total size” accumulates the best clique sizes found.

Summary for Tables 10.1 and 10.2 (pages 158 and 159)

Alg.20 Alg.20+DF Alg. 20+U4g Alg. 20+DF+Ug
Instances: 66 66 66 66
within timelimit: 33 33 46 46
best|C*|: 46 41 57 60
fastest termination for be§C*|: 42 33 23 26
best|C*| with fewest bb nodes: 5 22 0 45
fastest termination for be&§E* |
with fewest bb nodes: 0 3 0 25
fastest bestC*| found: 36 22 17 20
overall best: 26 4 7 33
total time : 210.08 h  209.84 h 130.21h 129.72 h
total size : 3103 3121 3928 3934

Summary for Tables B.1 and B.2 (pages 193 and 194)

Alg.21  Alg.21+DF Alg. 21+Udg Alg. 21+DF+Us
Instances: 66 66 66 66
within timelimit: 34 34 46 46
best|C*|: 49 48 62 64
fastest termination for befC*|: 54 42 29 30
best|C*| with fewest bb nodes: 4 25 5 44
fastest termination for be&C* |
with fewest bb nodes: 0 12 3 28
fastest bestC*| found: 48 36 16 29
overall best: 21 12 11 34
total time : 197.75h 199.01 h 127.46 h 127.13 h
total size : 3840 3841 3844 4077
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e Alg. 21 Alg. 21+DF Alg. 21+x Alg. 21+DF+x

nstance |C*| time BB nodes |C¥| time BB nodes |C*| time BB nodes |C*| time BB nodes
brock200_1 21 40.99 40763864 21 52.65 3809437 21 91.26 42767 21 92.73 40856
brock200_2 12 0.08 47946 12 0.13 3088 12 0.24 377 12 0.27 312
brock200_3 15 0.56 568162 15 0.92 47432 15 3.49 2839 15 3.65 2694
brock200_4 17 1.26 1058449 17 1.99 82857 17 4.63 2457 17 4.92 2295
brock400_1 >25 >21600 16744343445 >25 >21600 1047235395 >25 >21600 5998687 >25 >21600 5705834
brock400_2 >25 >21600 17624720710 >25 >21600 1185423407 >25 >21600 6710250 >25 >21600 6428350
brock400_3 >24 >21600 17960143939 >24  >21600 1191320924 >24  >21600 6745388 >24  >21600 6504665
brock400_4 >25 >21600 16569459718 >25 >21600 1019550053 >25 >21600 5902546 >25 >21600 5702967
brock800_1 >21  >21600 15763475452 >20 >21600 694985151 >20 >21600 7531481 >20 >21600 7062587
brock800_2 >21 >21600 15364807482 >21 >21600 703074375 >20 >21600 7516642 >20 >21600 7019896
brock800_3 >22 >21600 12984394338 >22 >21600 499594513 >22 >21600 5747476 >22 >21600 5381786
brock800_4 >20 >21600 16035660281 >20 >21600 709682147 >20 >21600 7490461 >20 >21600 6979390
c-fat200-1 12 0.01 266 12 0.01 211 12 0.01 266 12 0.01 211
c-fat200-2 24 0.01 476 24 0.01 223 24 0.03 476 24 0.01 223
c-fat200-5 58 1822.34 268437253 58 0.01 257 58 0.53 1853 58 0.01 257
c-fat500-1 14 0.05 591 14 0.05 513 14 0.06 591 14 0.04 513
c-fat500-10 126 0.12 8375 126 0.11 625 126 9.65 8375 126 0.13 625
c-fat500-2 26 0.05 825 26 0.05 525 26 0.08 825 26 0.06 525
c-fat500-5 64 0.07 2516 64 0.08 563 64 0.80 2516 64 0.06 563
hamming10-2 512 6.19 131840 512 5.16 1535 512  2425.72 131840 512 522 1535
hamming10-4  >32 >21600 32259594986 >32 >21600 5396081984 >32 >21600 5939826 >32 >21600 5795183
hamming6-2 32 0.01 560 32 0.01 95 32 0.06 560 32 0.01 95
hamming6-4 4 0.01 230 4 0.01 67 4 0.01 230 4 0.01 67
hamming8-2 128 0.07 8384 128 0.07 383 128 10.29 8384 128 0.07 383
hamming8-4 16 5.80 3742273 16 7.85 252454 16 2.75 862 16 3.20 733
johnson16-2-4 8 2.09 4177665 8 3.63 904465 8 11.10 122781 8 12.23 58009
johnson32-2-4 >16 >21600 46937027805 >16 >21600 7962372028 >16 >21600 15120429 >16 >21600 14886797
johnson8-2-4 4 0.01 99 4 0.01 31 4 0.01 99 4 0.01 31
johnson8-4-4 14 0.01 8416 14 0.01 1084 14 0.01 164 14 0.01 92
keller4 11 0.63 1003121 11 0.92 133911 11 2.01 2947 11 1.99 3043
keller5 >20 >21600 34083725546 >20 >21600 5207232560 >20 >21600 13132294 >20 >21600 13350366
kelleré >31 >21600 40974572043  >31 >21600 23153877676 >39 >21600 1306103 >39 >21600 1170365
MANN_a27 >117 >21600 8925632960 >117 >21600 23181265259 126 887.82 26396 126  1833.36 25867
MANN_a45 >330 >21600 3033506091 >330 >21600 22952138384 >342 >21600 107901 >342  >21600 17512
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Inst Alg. 21 Alg. 21+DF Alg. 21+x Alg. 21+DF+x

nsiance |C¥| time BB nodes |C*| time BB nodes |C*| time BB nodes |C*| time BB nodes
MANN_a81  >1080 >21600 907536555 >1080 >21600 23566687196 >848  >21600 360102 >1080  >21600 5143
MANN_a9 16 0.08 274543 16 0.13 138787 16 0.01 178 16 0.01 129
p_hat1000-1 10 3.17 1686442 10 8.45 75156 10 19.10 13404 10 22.46 12837
p_hat1000-2 >46  >21600 15833817626 >46  >21600 2235855371 >46 >21600 1379492 >46 >21600 1386354
p_hat1000-3 >60 >21600 19385985248 >61 >21600 8438845622 >64 >21600 1200137 >65 >21600 1183638
p_hat1500-1 12 27.54 15753173 12 84.23 703941 12 235.02 107530 12 274.43 106328
p_hat1500-2 >61 >21600 16053867267 >62 >21600 4575631546 >65 >21600 844836 >65 >21600 835237
p_hat1500-3 >85 >21600 13435662980 >85 >21600 11872713614 >92  >21600 443039 >92  >21600 412249
p_hat300-1 8 0.04 8428 8 0.05 363 8 0.04 328 8 0.05 309
p_hat300-2 25 1.23 944950 25 1.90 107966 25 0.83 630 25 0.92 361
p_hat300-3 36 1071.48 774525947 36 1365.33 95821409 36 165.33 18873 36 166.16 17439
p_hat500-1 9 0.20 83943 9 0.40 4821 9 0.29 560 9 0.44 529
p_hat500-2 36 159.23 100476737 36 225.26 11681596 36 3457 4163 36 36.35 3579
p_hat500-3 >50 >21600 15316807664 >50 >21600 2396804695 >50 >21600 1183948 >50 >21600 1134209
p_hat700-1 11 0.59 187935 11 1.29 10591 11 0.73 758 11 1.26 721
p_hat700-2 44 7857.52 5022334663 44 9758.65 628055012 44 447.60 30107 44 456.30 27572
p_hat700-3 >62 >21600 14841334382 >62 >21600 3073251854 >62  >21600 941276 >62  >21600 939722
san1000 >8 >21600 40251583444 >8 >21600 3826623750 15 101.81 8185 15 142.59 9769
san200_0.7_1 >15 >21600 72167962008 >15 >21600 23884042229 30 0.43 675 30 0.41 440
san200_0.7_2 >12 >21600 73596061385 >12 >21600 21011103362 18 0.26 358 18 0.29 386
san200_0.9_1 >45 >21600 26762063204 >45 >21600 21781906220 70 1.88 2615 70 0.90 726
san200_0.9 2 >35 >21600 36870465389 >35 >21600 22185945440 60 2.06 2078 60 164 827
san200_0.9_3 >24 >21600 54510972529 >24 >21600 22523065742 44 449.27 69006 44 44797 66651
san400_0.5_1 13 3257.59 4714133041 13 4876.80 450539488 13 123 525 13 1.61 714
san400_0.7_1 >20 >21600 63144249943 >20 >21600 22963713648 40 13.14 3017 40 14.24 2570
san400_0.7_.2 >15 >21600 73952176568 >15 >21600 23623596407 30 97.36 11358 30 114.90 12762
san400_0.7_3 >12 >21600 76892809612 >12 >21600 21108189660 22 606.96 145060 22 766.37 178388
san400_0.9_1 >50 >21600 24266146323 >50 >21600 22766607890 100 534.17 35170 100 493.40 27224
sanr200_0.7 18 7.37 6506241 18 10.35 530953 18 21.38 9449 18 21.82 8887
sanr200_0.9 >41  >21600 17875107504 >41 >21600 2160419473 42 7010.62 1007007 42 6853.37 859718
sanr400_0.5 13 3.80 2902155 13 7.89 178928 13 25.41 12476 13 27.65 12097
sanr400_0.7 21 643237 5226950345 21 8831.31 376886905 21  13619.40 4762337 21 13877.50 4531210
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B.3 Single Statistics

The following tables present the results of 20 different combinations of techniques and algo-
rithms for the maximum clique problem. Boldface numbers indicate that the corresponding
method found a best result (according to Def. 14) among these 20 competitors.

In Tables B.11 — B.18 we ugseorderingin addition to techniques described before. Node
reordering follows an idea presented in Fahle [70]. In a more intensive study it turned out to
have only a minor impact on the overall convergence when combined with other techniques.

For the same reasons that prevent the use of primal heuristics in Ostergard’s approach,
reordering cannot be applied in Alg. 21. Thus, we only test it on Alg. 20.

Reordering is introduced in Alg. 20 just before the next recursion is called. There, we sort
the nodes according to the remaining degreB in decreasing order. In doing so, dynamic
reordering ensures that the most interesting nodes are considered first for branching in each
part of the search tree. Notice that the original algorithm sorts nodes according to their original
degree inG only at the beginning and thus uses a static ordering of variables.

Reordering is done by a standard quicksort algorithm, or H*'if < 100 — by an insertion
sort. This switching parameter was determined empirically and reflects the fact that insertion
sort benefits from only a few elements changing their relative position after the update step.
By switching the sorting algorithms, we often gain some running time.

Reordering has a lesser impact on the overall quality than the other techniques considered
before. On selected instances, reordering can significantly improve convergence. Over the
entire benchmark set, this effect diminishes, although reordering occurs alongside with some
reduction in branch-and-bound nodes. Apparently, reordering nodes makes sense whenever
the initial static ordering would give bad advice for branching. This is usually the case in the
right part of the search tree. Since domain filtering and heuristics tend to support finding good
solutions early and since sorting produces a time overhead the impact of reordering should
not be overestimated. Indeed, the accumulated clique size is often smaller when comparing
the experiments using reordering with their counterparts using only static ordering.
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Instance |C*| time BB node timebest
brock200_1 21 26.58 38043497 4.46
brock200_2 12 0.04 54314 0.01
brock200_3 15 0.37 453265 0.01
brock200_4 17 1.61 2161909 1.13
brock400_1 >27 >21600.00 23223752963 15951.80
brock400_2 >29 >21600.00 20089180565  4015.51
brock400_3 >31 >21600.00 25770803689 18788.40
brock400_4 33 19773.90 20152485865 13264.70
brock800_1 >21 >21600.00 21101899632  2828.48
brock800_2 >21 >21600.00 23496231361 18899.50
brock800_3 >21 >21600.00 22124014822 12254.90
brock800_4 >26 >21600.00 21662133367 20245.20
c-fat200-1 12 0.01 52 0.01
c-fat200-2 24 0.01 444 0.01
c-fat200-5 58 1207.72 268435599  1207.72
c-fat500-1 14 0.01 71 0.01
c-fat500-10 >124 >21600.00 15858231004 0.01
c-fat500-2 26 0.01 683 0.01
c-fat500-5 64 4.92 5703074 4.91
hammingl10-2 >512 >21600.00 3366474297 0.20
hammingl10-4 >32 >21600.00 36567495385 0.01
hamming6-2 32 0.01 42787 0.01
hamming6-4 4 0.01 221 0.01
hamming8-2 >128 >21600.00 14850398859 0.01
hamming8-4 16 4.06 3742143 0.01
johnson16-2-4 8 1.54 4177630 0.01
johnson32-2-4 >16 >21600.00 49208418864 0.01
johnson8-2-4 4 0.01 20 0.01
johnson8-4-4 14 0.01 12544 0.01
keller4 11 0.74 1275236 0.01
kellers >24 >21600.00 26405722472  3151.67
kelleré >43 >21600.00 19876767579 11626.10
MANN_a27 >116 >21600.00 17111883459 11539.70

Instance |C*| time BB node time best
MANN_a45 >220 >21600.00 12427538213  1364.73
MANN_a81 >438 >21600.00 6433965301 42.34
MANN_a9 16 0.09 329235 0.01
p_hat1000-1 10 2.05 1801019 0.16
p_hatl000-2  >42 >21600.00 20151659983 11737.90
p_hatl000-3 >49 >21600.00 22757998877 17131.10
p_hat1500-1 12 18.28 13825580 3.25
p_hat1500-2 >46 >21600.00 24297112095 11607.90
p_hat1500-3 >53 >21600.00 27789610940  8036.53
p_hat300-1 8 0.01 11634 0.01
p_hat300-2 25 1.00 1553140 0.56
p_hat300-3 36 1492.43 1960518988  1469.14
p_hat500-1 9 0.08 89908 0.01
p_hat500-2 36 240.41 292274682 240.23
p_hat500-3 >44 >21600.00 25719412910 15486.00
p_hat700-1 11 0.36 343857 0.34
p_hat700-2 44 9742.35 10969888234  8534.67
p_hat700-3 >50 >21600.00 24323367924 21101.60
san1000 >10 >21600.00 12277896744 10265.60
san200_0.7_1 30 5466.91 14265131069  4713.39
san200_0.7_2 >18 >21600.00 31159815462 70.94
san200_0.9 1 >48 >21600.00 47701178923  1063.20
san200_0.9_2 >41 >21600.00 48882914444 12808.90
san200_0.9_3 >36 >21600.00 2192973297 657.81
san400_0.5_1 13 916.73 1414713059 4951
san400_0.7_1 >22 >21600.00 87494021010 3512.73
san400_0.7_2 >17 >21600.00 61966653095  9542.01
san400_0.7_3 >22 >21600.00 26018343618 13896.70
san400_0.9_1 >49 >21600.00 54964009156 183.34
sanr200_0.7 18 5.83 7985123 1.25
sanr200_0.9 >40 >21600.00 29331657711 6979.29
sanr400_0.5 13 4.06 4283999 2.05
sanr400_0.7 21 458791 5624332491 9.70
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Instance |C*| time BB node time best Instance |C*| time BB node timebest
brock200_1 21 54.60 3350353 9.02 MANN_a45  >234 >21600.00 22952851665  6605.06
brock200_2 12 0.17 3539 0.03 MANN_a81  >467 >21600.00 22372923762  2924.38
brock200_3 15 1.04 32170 0.01 MANN_a9 16 0.11 92210 0.01
brock200_4 17 3.87 167750 2.72 p_hat1000-1 10 9.74 81573 1.27
brock400_1 >25 >21600.00 1022982977 14507.30 p_hatl000-2 >41 >21600.00 1095205574 13548.50
brock400_2 >29 >21600.00 760111221  7438.01 p_hatl000-3  >47 >21600.00 1426408001  5481.57
brock400_3 >24 >21600.00 1057635922 38.56 p_hat1500-1 12 92.85 454914 20.08
brock400_4 >25 >21600.00 935193147 955.69 p_hatl500-2 >46 >21600.00 1848437250 17558.20
brock800_1 >21 >21600.00 546659121  6339.46 p_hatl500-3 >53 >21600.00 2097394574  7264.97
brock800_2 >20 >21600.00 636709653 693.76 p_hat300-1 8 0.07 450 0.05
brock800_3 >20 >21600.00 602902311 227.53 p_hat300-2 25 2.67 182168 1.61
brock800_4 >21 >21600.00 606259112 18028.90 p_hat300-3 36 2729.49 251846120  2689.14
c-fat200-1 12 0.01 5 0.01 p_hat500-1 9 0.51 4978 0.12
c-fat200-2 24 0.01 5 0.01 p_hat500-2 36 502.24 35324032 501.96
c-fat200-5 58 0.01 5 0.01 p_hat500-3 >43 >21600.00 1873805007 11546.10
c-fat500-1 14 0.05 5 0.05 p_hat700-1 11 2.00 20630 1.96
c-fat500-10 126 0.07 5 0.07 p_hat700-2 44 18281.20 1394776054 16148.50
c-fat500-2 26 0.05 5 0.05 p_hat700-3 >49 >21600.00 1554061118 11807.10
c-fat500-5 64 0.06 5 0.06 san1000 >9 >21600.00 179990506 407.10
hamming10-2 >512 >21600.00 770355321 0.48 san200_0.7_1 30 9273.97 3805796652  7670.94
hamming10-4 >32 >21600.00 2815903831 0.45 san200_0.7_2 >18 >21600.00 4588848753 80.54
hamming6-2 32 0.01 1891 0.01 san200_0.9 1 >48 >21600.00 14808252136 743.49
hamming6-4 4 0.01 47 0.01 san200_0.9 2 >41 >21600.00 3462650501  1123.33
hamming8-2 >128 >21600.00 1375703771 0.01 san200_0.9 3 >44 >21600.00 1651744796 14325.50
hamming8-4 16 7.89 252418 0.01 san400_0.5_1 13 2255.23 155275559 102.52
johnson16-2-4 8 3.62 904446 0.01 san400_0.7_1 >22 >21600.00 16652377204  1554.65
johnson32-2-4 >16 >21600.00 4929133669 0.06 san400_0.7_2 >17 >21600.00 7525272755 15565.60
johnson8-2-4 4 0.01 21 0.01 san400_0.7_3 >17 >21600.00 1972475939  5246.27
johnson8-4-4 14 0.01 1205 0.01 san400_0.9 1 >49 >21600.00 6047721579 5.23
keller4 11 1.56 107086 0.01 sanr200_0.7 18 12.15 665013 2.56
keller5 >24 >21600.00 787089454  5057.18 sanr200_0.9 >40 >21600.00 2144307525 10452.20
kelleré >43 >21600.00 574383274  8096.65 sanr400_0.5 13 12.16 251463 6.21
MANN_a27  >116 >21600.00 22543342098 2926.39 sanr400_0.7 21 9373.51 408188818 19.28
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Instance |C*| time  BBnode timebest Instance |C*| time BB node timebest
brock200_1 21 83.36 32847 16.10 MANN_a45 >334 >21600.00 26007 13816.70
brock200_2 12 0.49 323 0.13 MANN_a81 >998 >21600.00 33067 17009.30
brock200_3 15 3.15 1418 0.01 MANN_a9 16 0.01 46 0.01
brock200_4 17 9.73 4442 7.13 p_hat1000-1 10 27.45 14082 1.99
brock400_1  >25 >21600.00 6477006 16084.70 p_hatl000-2  >44 >21600.00 1003624  5044.39
brock400_2 >29 >21600.00 4976220  8808.90 p_hatl000-3 >50 >21600.00 921339 1552.40
brock400_3 >24 >21600.00 6672788 52.58 p_hat1500-1 12 292.45 104668 57.33
brock400_4  >25 >21600.00 5851408  1235.66 p_hatl500-2 >52 >21600.00 673044  2849.27
brock800_1  >21 >21600.00 6705439 12402.80 p_hatl500-3 >58 >21600.00 983802 15063.80
brock800_2  >20 >21600.00 7261032  1623.76 p_hat300-1 8 0.19 237 0.11
brock800_3 >20 >21600.00 7089985 547.95 p_hat300-2 25 2.38 647 1.71
brock800_4 >20 >21600.00 7239813 180.93 p_hat300-3 36 508.07 79793 504.61
c-fat200-1 12 0.01 34 0.01 p_hat500-1 9 1.21 493 0.14
c-fat200-2 24 0.01 70 0.01 p_hat500-2 36 128.09 16235 128.07
c-fat200-5 58 0.08 172 0.08 p_hat500-3 >49 >21600.00 1052581  9766.99
c-fat500-1 14 0.05 40 0.05 p_hat700-1 11 3.96 871 3.79
c-fat500-10 126 0.68 376 0.68 p_hat700-2 44 1129.18 89869 1064.31
c-fat500-2 26 0.06 76 0.06 p_hat700-3 >54 >21600.00 801496 2854.44
c-fat500-5 64 0.15 190 0.15 san1000 15 895.33 35573 895.33
hamming10-2 512 0.76 513 0.75 san200_0.7_1 30 0.90 389 0.90
hamming10-4 >33 >21600.00 5237411 17194.30 san200_0.7_2 18 0.58 277 0.58
hamming6-2 32 0.01 33 0.01 san200_0.9_1 70 30.97 5308 30.97
hamming6-4 4 0.01 129 0.01 san200_0.9_2 60 628.92 85085 628.92
hamming8-2 128 0.01 129 0.01 san200_09 3 44 57.87 12622 53.09
hamming8-4 16 3.29 585 0.01 san400 0.5 1 13 2.59 2470 2.59
johnson16-2-4 8 11.21 123282 0.01 san400_0.7_1 40 123.09 7438 123.09
johnson32-2-4 >16 >21600.00 228095779 0.08 san400_0.7_2 30 44.96 6497 44.96
johnson8-2-4 4 0.01 50 0.01 san400_0.7_3 22 290.52 65466 290.52
johnson8-4-4 14 0.03 27 0.01 san400_0.9_1 100 2310.99 144664  2308.99
keller4 11 2.58 1598 0.03 sanr200_0.7 18 27.65 12985 7.44
keller5 >26 >21600.00 2844759 19070.30 sanr200_0.9 42 11884.40 1733080  7932.39
kelleré >43 >21600.00 1695034  1269.69 sanr400_0.5 13 41.43 18084 21.63
MANN_a27 126 3627.65 31978 383.88 sanr400_0.7 21 14585.70 5067837 40.76
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Instance |C*| time BB node timebest Instance |C*| time BB node timebest
brock200_1 21 73.99 30811 16.68 MANN_a45 >336 >21600.00 24794 14973.50
brock200_2 12 0.52 285 0.15 MANN_a81  >998 >21600.00 9637  7482.24
brock200_3 15 2.68 1356 0.01 MANN_a9 16 0.01 28 0.01
brock200_4 17 10.09 4169 7.53 p_hat1000-1 10 35.28 13303 4.22
brock400_1 >25 >21600.00 5677245 16179.00 p_hatl000-2 >44 >21600.00 1341279  4794.00
brock400_2  >29 >21600.00 4429451  8665.44 p_hatl000-3  >52 >21600.00 1274139 17507.80
brock400_3  >24 >21600.00 5830338 53.22 p_hat1500-1 12 380.57 101895 79.79
brock400_4  >25 >21600.00 5153284  1239.64 p_hat1500-2 >52 >21600.00 783463 2614.38
brock800_1 >21 >21600.00 5862067 12967.00 p_hat1500-3 >58 >21600.00 1148829 12700.10
brock800_2 >20 >21600.00 6381751 1646.71 p_hat300-1 8 0.36 212 0.22
brock800_3 >20 >21600.00 6112439 567.43 p_hat300-2 25 3.61 438 2.58
brock800_4  >20 >21600.00 6176011 183.07 p_hat300-3 36 482.81 71863 479.61
c-fat200-1 12 0.01 5 0.01 p_hat500-1 9 1.46 475 0.19
c-fat200-2 24 0.01 5 0.01 p_hat500-2 36 128.32 15101 128.30
c-fat200-5 58 0.01 5 0.01 p_hat500-3 >49 >21600.00 1218440  9000.27
c-fat500-1 14 0.05 5 0.05 p_hat700-1 11 5.14 815 4.96
c-fat500-10 126 0.07 5 0.07 p_hat700-2 44 1091.35 79390  1032.19
c-fat500-2 26 0.07 5 0.07 p_hat700-3 >56 >21600.00 943799 20078.10
c-fat500-5 64 0.03 5 0.03 san1000 15 1141.11 31477 1141.11
hamming10-2 512 0.67 257 0.66 san200_0.7_1 30 0.89 268 0.89
hamming10-4 >33 >21600.00 4495000 17099.10 san200_0.7_2 18 0.60 176 0.60
hamming6-2 32 0.01 17 0.01 san200 0.9 1 70 24.54 4291 24.54
hamming6-4 4 0.01 25 0.01 san200_0.9_2 60 600.46 72365 600.44
hamming8-2 128 0.01 65 0.01 san200_0.9_3 44 71.55 11830 66.28
hamming8-4 16 5.44 570 0.03 san400_0.5_1 13 3.64 739 3.64
johnson16-2-4 8 17.73 57912 0.01 san400_0.7_1 40 150.44 8576 150.44
johnson32-2-4 >16 >21600.00 70631873 0.11 san400_0.7_2 30 62.94 10129 62.94
johnson8-2-4 4 0.01 11 0.01 san400_0.7_3 22 367.05 84602 367.05
johnson8-4-4 14 0.01 17 0.01 san400_0.9 1 100 2033.07 120402  2031.89
keller4 11 3.65 1476 0.05 sanr200_0.7 18 28.05 12246 7.57
keller5 >26 >21600.00 2423520 19297.40 sanr200_0.9 42 10263.50 1421500 6949.09
kelleré >43 >21600.00 1341291 879.56 sanr400_0.5 13 44.22 17439 22.28
MANN_a27 126 3046.67 31240 327.21 sanr400_0.7 21  14900.60 4783079 41.62
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Instance |C*| time BB node timebest Instance |C*| time BB node timebest
brock200_1 21 42.15 38042992 6.98 MANN_a45 >342 >21600.00 3467302536 0.05
brock200_2 12 0.08 54309 0.01 MANN_a81  >1096 >21600.00 972062172 0.39
brock200_3 15 0.58 453265 0.01 MANN_a9 16 0.12 329210 0.01
brock200_4 17 2.47 2161899 1.75 p_hat1000-1 10 3.23 1800820 0.65
brock400_1 >25 >21600.00 17509992712 11529.80 p_hat1000-2 >42 >21600.00 13536058039 17341.00
brock400_2 >29 >21600.00 13717772679  5983.55 p_hat1000-3 >57 >21600.00 9165352377 0.04
brock400_3 >24 >21600.00 17849569194 31.30 p_hat1500-1 12 28.66 13825474 6.21
brock400_4 >33 >21600.00 16095315583 20293.10 p_hat1500-2 >54 >21600.00 9513755020 0.11
brock800_1 >21 >21600.00 14474127602  4156.91 p_hat1500-3 >75 >21600.00 6725356212 0.11
brock800_2 >20 >21600.00 15934828100 464.66 p_hat300-1 8 0.03 11602 0.03
brock800_3 >21 >21600.00 15528515213 18057.50 p_hat300-2 25 1.63 1378757 0.88
brock800_4 >21 >21600.00 15218342908 11858.00 p_hat300-3 36 2340.66 1958377489  2302.61
c-fat200-1 12 0.01 0 0.01 p_hat500-1 9 0.19 89900 0.08
c-fat200-2 24 0.01 0 0.01 p_hat500-2 36 382.84 290559086 382.56
c-fat200-5 58 1845.75 268435427 0.01 p_hat500-3 >44 >21600.00 16480493753 21171.00
c-fat500-1 14 0.01 0 0.01 p_hat700-1 11 0.69 343852 0.68
c-fat500-10 126 0.01 0 0.01 p_hat700-2 >41 >21600.00 4241515523  1266.67
c-fat500-2 26 0.01 0 0.01 p_hat700-3 >55 >21600.00 10897648442 0.01
c-fat500-5 64 0.01 0 0.01 san1000 >10 >21600.00 8541223897 13781.40
hamming10-2 512 0.04 0 0.04 san200_0.7_1 30 7569.35 14265131068  6432.11
hamming10-4 >32 >21600.00 26701433927 0.04 san200_0.7_2 >18 >21600.00 26707614335 94.98
hamming6-2 32 0.01 0 0.01 san200_0.9 1 >48 >21600.00 31846126072 100.23
hamming6-4 4 0.01 219 0.01 san200_0.9 2 >41 >21600.00 36295036841 17862.90
hamming8-2 128 0.01 0 0.01 san200_0.9 3 >44 >21600.00 15617446544 13812.50
hamming8-4 16 5.84 3742134 0.01 san400_0.5_1 13 1407.06 1414712955 65.02
johnson16-2-4 8 2.05 4177628 0.01 san400_0.7_1 >22 >21600.00 68294511591  4593.51
johnson32-2-4 >16 >21600.00 39916006041 0.01 san400_0.7_2 >17 >21600.00 49132455738 11965.30
johnson8-2-4 4 0.01 88 0.01 san400_0.7_3 >22 >21600.00 19318251314 20240.40
johnson8-4-4 14 0.01 12536 0.01 san400_0.9 1 >49 >21600.00 40400910354 230.02
keller4 11 1.05 1275235 0.01 sanr200_0.7 18 8.52 7985056 1.78
keller5 >24 >21600.00 16696020061  4716.59 sanr200_0.9 >40 >21600.00 18830466170 10837.30
kelleré >43 >21600.00 13238117569 17796.50 sanr400_0.5 13 5.69 4283902 2.90
MANN_a27  >125 >21600.00 10300735430 0.01 sanr400_0.7 21 6871.77 5624332477 14.45
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Instance |C*| time BB node timebest Instance |C*| time BB node timebest
brock200_1 21 55.66 3350276 9.17 MANN_a45 >342 >21600.00 1584836740 0.03
brock200_2 12 0.17 3534 0.01 MANN_a81  >1096 >21600.00 509194829 0.35
brock200_3 15 1.06 32169 0.01 MANN_a9 16 0.13 92204 0.01
brock200_4 17 3.92 167745 2.75 p_hat1000-1 10 10.13 81542 1.28
brock400_1 >25 >21600.00 802043069 15547.30 p_hat1000-2 >41 >21600.00 1123297576 11542.10
brock400_2 >29 >21600.00 578464091  7608.22 p_hat1000-3 >57 >21600.00 645646229 0.04
brock400_3 >24 >21600.00 642974556 33.85 p_hat1500-1 12 97.35 454901 21.10
brock400_4 >25 >21600.00 804732848 957.49 p_hat1500-2 >54 >21600.00 732702539 0.10
brock800_1 >21 >21600.00 438408850  6309.47 p_hat1500-3 >75 >21600.00 379259450 0.09
brock800_2 >20 >21600.00 483525994 711.95 p_hat300-1 8 0.07 442 0.05
brock800_3 >20 >21600.00 521912459 246.56 p_hat300-2 25 251 160836 1.40
brock800_4 >20 >21600.00 507024368 76.96 p_hat300-3 36 2734.96 251602128  2693.99
c-fat200-1 12 0.01 0 0.01 p_hat500-1 9 0.53 4971 0.13
c-fat200-2 24 0.01 0 0.01 p_hat500-2 36 512.17 35122029 511.89
c-fat200-5 58 0.01 1 0.01 p_hat500-3 >43 >21600.00 1845348113  8498.38
c-fat500-1 14 0.01 0 0.01 p_hat700-1 11 2.13 20625 2.07
c-fat500-10 126 0.01 0 0.01 p_hat700-2 44 18369.00 1387618978 16213.60
c-fat500-2 26 0.01 0 0.01 p_hat700-3 >55 >21600.00 948549946 0.01
c-fat500-5 64 0.01 0 0.01 san1000 >9 >21600.00 161897446 403.41
hamming10-2 512 0.04 0 0.04 san200_0.7_1 30 9238.11 3805796650  7685.40
hamming10-4 >32 >21600.00 2102894087 0.04 san200_0.7_2 >18 >21600.00 5002801923 80.63
hamming6-2 32 0.01 0 0.01 san200_0.9 1 >48 >21600.00 16362350308 60.72
hamming6-4 4 0.01 45 0.01 san200_0.9 2 >41 >21600.00 3562188013  1103.38
hamming8-2 128 0.01 0 0.01 san200_0.9 3 >44 >21600.00 1670536852 14220.30
hamming8-4 16 8.06 252416 0.01 san400_0.5_1 13 2252.10 155275555 102.37
johnson16-2-4 8 3.69 904444 0.01 san400_0.7_1 >22 >21600.00 17778266595  1551.15
johnson32-2-4 >16 >21600.00 3905097678 0.01 san400_0.7_2 >17 >21600.00 8111510989 15057.30
johnson8-2-4 4 0.01 19 0.01 san400_0.7_3 >18 >21600.00 2039144714 21269.30
johnson8-4-4 14 0.01 1202 0.01 san400_0.9 1 >49 >21600.00 6094343540 3.00
keller4 11 1.57 107084 0.01 sanr200_0.7 18 12.36 665002 2.61
keller5 >24 >21600.00 612982816  5156.58 sanr200_0.9 >40 >21600.00 2194582435 10370.70
kelleré >43 >21600.00 422477378  8293.01 sanr400_0.5 13 12.52 251449 6.42
MANN_a27  >125 >21600.00 6773339145 0.01 sanr400_0.7 21 9427.26 408188809 19.74
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Instance |C*| time  BBnode timebest Instance |C*| time BB node timebest
brock200_1 21 83.67 32765 16.19 MANN_a45 >342 >21600.00 9280 0.04
brock200_2 12 0.49 289 0.13 MANN_a81 >1096 >21600.00 344 0.40
brock200_3 15 3.15 1402 0.01 MANN_a9 16 0.01 18 0.01
brock200_4 17 9.46 4373 6.86 p_hat1000-1 10 27.34 14024 1.98
brock400_1 >25 >21600.00 6566602 16035.30 p_hat1000-2 >44 >21600.00 1391266 4590.68
brock400_2 >29 >21600.00 5024485 8736.53 p_hat1000-3 >57 >21600.00 725698 0.04
brock400_3 >24 >21600.00 6629519 53.16 p_hat1500-1 12 290.96 104610 57.15
brock400_4 >25 >21600.00 5836585  1246.54 p_hat1500-2 >54 >21600.00 710845 0.11
brock800_1 >21 >21600.00 6802768 12384.00 p_hat1500-3 >75 >21600.00 293927 0.10
brock800_2 >20 >21600.00 7483625 1602.05 p_hat300-1 8 0.20 212 0.12
brock800_3 >20 >21600.00 7288740 54457 p_hat300-2 25 2.09 345 1.42
brock800_4 >20 >21600.00 7351531 181.23 p_hat300-3 36 510.82 78958 507.28
c-fat200-1 12 0.01 0 0.01 p_hat500-1 9 1.21 458 0.16
c-fat200-2 24 0.01 0 0.01 p_hat500-2 36 126.73 15228 126.71
c-fat200-5 58 0.01 1 0.01 p_hat500-3 >49 >21600.00 1224756  9443.06
c-fat500-1 14 0.01 0 0.01 p_hat700-1 11 3.94 842 3.77
c-fat500-10 126 0.01 0 0.01 p_hat700-2 44 1137.19 85853 1071.19
c-fat500-2 26 0.01 0 0.01 p_hat700-3 >56 >21600.00 827848 14607.20
c-fat500-5 64 0.01 0 0.01 san1000 15 875.01 22118 875.00
hamming10-2 512 0.04 0 0.04 san200 0.7 1 30 0.70 135 0.70
hamming10-4 >33 >21600.00 5182900 17465.10 san200_0.7_2 18 0.50 102 0.50
hamming6-2 32 0.01 0 0.01 san200_0.9 1 70 6.83 544 6.83
hamming6-4 4 0.01 125 0.01 san200_0.9 2 60 659.15 82932 659.13
hamming8-2 128 0.01 0 0.01 san200_0.9_3 44 74.23 12338 69.30
hamming8-4 16 3.28 553 0.01 san400 0.5 1 13 2.49 403 2.48
johnson16-2-4 8 11.27 123168 0.01 san400_0.7_1 40 123.60 7219 123.60
johnson32-2-4 >16 >21600.00 224623978 0.01 san400_0.7_2 30 44.80 5894 44.79
johnson8-2-4 4 0.01 52 0.01 san400_0.7_3 22 291.47 65118 291.46
johnson8-4-4 14 0.01 11 0.01 san400_0.9 1 100 1984.76 100519  1982.67
keller4 11 2.57 1556 0.03 sanr200_0.7 18 27.79 12930 7.49
keller5 >26 >21600.00 2837055 19125.70 sanr200_0.9 42 11804.90 1731560  8049.09
kelleré >43 >21600.00 1602673 1220.17 sanr400_0.5 13 41.48 18057 21.65
MANN_a27 126 3545.72 30250 360.67 sanr400_0.7 21 14630.90 5067745 40.92
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Instance |C*] time BB node timebest Instance |C*| time BB node time best
brock200_1 21 83.81 30694 16.10 MANN_a45 >342 >21600.00 11883 0.05
brock200_2 12 0.54 272 0.14 MANN_a81 >1096 >21600.00 462 0.43
brock200_3 15 3.26 1356 0.01 MANN_a9 16 0.01 18 0.01
brock200_4 17 10.02 4123 7.29 p_hat1000-1 10 32.57 13282 2.71
brock400_1 >25 >21600.00 6032026 16099.20 p_hat1000-2 >44 >21600.00 1263289  4680.78
brock400_2 >29 >21600.00 4583263  8746.22 p_hat1000-3 >57 >21600.00 658102 0.08
brock400_3 >24 >21600.00 6074490 52.50 p_hat1500-1 12 341.15 101886 67.74
brock400_4 >25 >21600.00 5309119 124555 p_hat1500-2 >54 >21600.00 616341 0.11
brock800_1 >21 >21600.00 6108652 12905.80 p_hat1500-3 >75 >21600.00 266476 0.12
brock800_2 >20 >21600.00 6699015 1662.42 p_hat300-1 8 0.24 207 0.15
brock800_3 >20 >21600.00 6504352 560.13 p_hat300-2 25 2.41 333 1.59
brock800_4 >20 >21600.00 6571649 190.12 p_hat300-3 36 487.80 71384 484.66
c-fat200-1 12 0.01 0 0.01 p_hat500-1 9 1.46 462 0.18
c-fat200-2 24 0.01 0 0.01 p_hat500-2 36 127.90 14585 127.88
c-fat200-5 58 0.01 1 0.01 p_hat500-3 >49 >21600.00 1108105 9059.61
c-fat500-1 14 0.01 0 0.01 p_hat700-1 11 5.69 802 5.43
c-fat500-10 126 0.01 0 0.01 p_hat700-2 44 1111.40 76079  1048.25
c-fat500-2 26 0.01 0 0.01 p_hat700-3 >56 >21600.00 577935 14274.40
c-fat500-5 64 0.01 0 0.01 san1000 15 1476.19 31290  1476.17
hamming10-2 512 0.04 0 0.03 san200 0.7 _1 30 0.58 154 0.58
hamming10-4 >33 >21600.00 4692037 17301.70 san200 0.7 2 18 0.51 107 0.51
hamming6-2 32 0.01 0 0.01 san200 0.9 1 70 7.13 465 7.12
hamming6-4 4 0.01 22 0.01 san200 0.9 2 60 651.72 71274 651.70
hamming8-2 128 0.01 0 0.01 san200 0.9 3 44 86.09 11602 80.90
hamming8-4 16 3.75 556 0.01 san400 0.5 1 13 4.95 694 4.89
johnson16-2-4 8 12.39 57881 0.01 san400 0.7 _1 40 168.33 8449 168.31
johnson32-2-4 >16 >21600.00 72262348 0.01 san400_0.7_2 30 63.87 9062 63.86
johnson8-2-4 4 0.01 11 0.01 san400_0.7_3 22 403.95 84522 403.95
johnson8-4-4 14 0.01 11 0.01 san400 0.9 1 100 2011.49 85997  2010.11
keller4 11 2.66 1457 0.03 sanr200_0.7 18 29.23 12198 8.69
keller5 >26 >21600.00 2490605 18977.10 sanr200_0.9 42 11082.70 1421874  7516.34
keller6 >43 >21600.00 1344053 796.79 sanr400_0.5 13 45.72 17424 23.78
MANN_a27 126 2984.11 30458 283.11 sanr400_0.7 21 15357.30 4783053 43.39
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Instance |C*| time BB node timebest Instance |C*| time BB node time best
brock200_1 21 65.51 49899719 10.40 MANN_a45 >173 >21600.00 2908205213 12940.10
brock200_2 12 0.11 63604 0.03 MANN_a81 >303 >21600.00 326992131 505.26
brock200_3 15 0.83 538998 0.01 MANN_a9 16 0.37 914643 0.01
brock200_4 17 3.52 2615053 2.43 p_hat1000-1 10 3.54 1915766 0.58
brock400_1 >24 >21600.00 15257627938  2647.41 p_hatl000-2  >40 >21600.00 13834984821 18592.50
brock400_2 >29 >21600.00 12580370063  9965.22 p_hatl000-3  >47 >21600.00 13254199985 5961.59
brock400_3 >24 >21600.00 15059690473 41.74 p_hat1500-1 12 31.24 14911533 7.17
brock400_4 >25 >21600.00 13903077839  1291.18 p_hat1500-2 >45 >21600.00 16486749297 18027.40
brock800_1 >21 >21600.00 12784917881  6051.07 p_hat1500-3 >53 >21600.00 17135763325 19437.10
brock800_2 >20 >21600.00 14202981566 656.16 p_hat300-1 8 0.03 12580 0.03
brock800_3 >20 >21600.00 13795314603 511.79 p_hat300-2 25 2.72 2130446 1.70
brock800_4 >21 >21600.00 13642131003 17512.80 p_hat300-3 36 5114.76 3803115648  5045.63
c-fat200-1 12 0.01 110 0.01 p_hat500-1 9 0.21 97060 0.08
c-fat200-2 24 0.01 1029 0.01 p_hat500-2 36 760.18 517465338 744.70
c-fat200-5 58 1844.93 268435599  1844.93 p_hat500-3 >43 >21600.00 15547363258 17471.50
c-fat500-1 14 0.05 218 0.05 p_hat700-1 11 0.76 369843 0.74
c-fat500-10 >124 >21600.00 5797086125 0.04 p_hat700-2 >43 >21600.00 14317764838 19005.10
c-fat500-2 26 0.04 2019 0.04 p_hat700-3 >48 >21600.00 16341797661 13361.10
c-fat500-5 64 6139.54 1050334958 6139.54  san1000 >10 >21600.00 6684993940 15589.30
hamming10-2 >512 >21600.00 179480844 0.69 san200_0.7_1 30 9644.26 15173779791  7755.11
hamming10-4 >32 >21600.00 18984190137 0.42 san200_0.7_2 >18 >21600.00 28710609315 125.18
hamming6-2 32 0.04 33963 0.01 san200_0.9 1 >48 >21600.00 28958805857  3984.80
hamming6-4 4 0.01 246 0.01 san200_0.9_ 2 >40 >21600.00 29097836649 203.70
hamming8-2 >128 >21600.00 9104272282 0.01 san200_0.9_3 >41 >21600.00 14428331418 16720.30
hamming8-4 16 13.54 7376228 0.01 san400_0.5_1 13 2966.84 1792740152 68.64
johnson16-2-4 8 3.03 5283608 0.01 san400_0.7_1 >21 >21600.00 51670924049 0.05
johnson32-2-4 >16 >21600.00 36678118580 0.05 san400_0.7_2 >17 >21600.00 41949116241 13695.40
johnson8-2-4 4 0.01 120 0.01 san400_0.7_3 >18 >21600.00 17835622461 19626.10
johnson8-4-4 14 0.03 21362 0.01 san400_0.9_1 >51 >21600.00 52202587417 0.04
keller4 11 1.67 1730662 0.01 sanr200_0.7 18 13.12 9990289 2.04
keller5 >24 >21600.00 13816583527  8329.70 sanr200_0.9 >38 >21600.00 17545633580 14753.40
keller6 >42 >21600.00 14157491075 16329.10 sanr400_0.5 13 7.18 4704750 3.21
MANN_a27 >103 >21600.00 42444002454 268.52 sanr400_0.7 21 10454.50 7297779227 31.43
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Instance |C*| time BB node time best Instance |C*| time BB node timebest
brock200_1 21 38.66 2313467 6.05 MANN_a45  >220 >21600.00 21302355103 7277.84
brock200_2 12 0.17 3518 0.03 MANN_a81  >438 >21600.00 15014846089 66.25
brock200_3 15 0.93 31515 0.01 MANN_a9 16 0.27 214424 0.01
brock200_4 17 3.31 132692 2.21 p_hat1000-1 10 9.68 76995 1.06
brock400_1 >27 >21600.00 1068560780 16278.60 p_hatl000-2 >41 >21600.00 1080580618 10416.30
brock400_2 >29 >21600.00 704686356  4019.71 p_hatl000-3 >46 >21600.00 1473328818  2035.68
brock400_3 >25 >21600.00 1132438178 17689.20 p_hat1500-1 12 91.63 303225 22.57
brock400_4 >33 >21600.00 814076134 13772.50 p_hatl500-2  >46 >21600.00 1919302398  8323.22
brock800_1 >21 >21600.00 648946316  4906.81 p_hatl500-3 >53 >21600.00 1968529256  9462.90
brock800_2 >20 >21600.00 838024469 125.29 p_hat300-1 8 0.07 406 0.05
brock800_3 >21 >21600.00 718383093 15806.50 p_hat300-2 25 2.56 161080 1.69
brock800_4 >21 >21600.00 722796727 11363.30 p_hat300-3 36 2102.16 189101562  2070.93
c-fat200-1 12 0.01 5 0.01 p_hat500-1 9 0.49 4954 0.11
c-fat200-2 24 0.01 5 0.01 p_hat500-2 36 436.28 30222902 427.51
c-fat200-5 58 0.01 5 0.01 p_hat500-3 >44 >21600.00 1724527301 11578.40
c-fat500-1 14 0.06 5 0.06 p_hat700-1 11 1.98 22538 1.94
c-fat500-10 126 0.06 5 0.06 p_hat700-2 44 11630.70 802206146  7551.13
c-fat500-2 26 0.06 5 0.06 p_hat700-3 >49 >21600.00 1511133978 17864.80
c-fat500-5 64 0.08 5 0.08 san1000 >10 >21600.00 34213044 0.51
hamming10-2 >177 >21600.00 2804846620 10695.90 san200_0.7_1 30 12139.10 3005157489  8189.47
hamming10-4 >28 >21600.00 1840652559 321.98 san200_0.7_2 >18 >21600.00 3712593410 90.31
hamming6-2 32 0.01 827 0.01 san200_0.9 1 >48 >21600.00 14174388128 0.22
hamming6-4 4 0.01 36 0.01 san200_0.9 2 >50 >21600.00 8865107251 13181.50
hamming8-2 >107 >21600.00 627098542  8880.29 san200_0.9 3 >44 >21600.00 3405968720 4177.24
hamming8-4 16 6.94 325951 0.03 san400_0.5_1 13 3257.63 87018003 103.91
johnson16-2-4 8 4.49 1176074 0.01 san400_0.7_1 >22 >21600.00 22523343854 0.05
johnson32-2-4 >16 >21600.00 5251127543 0.05 san400_0.7_2 >30 >21600.00 2809429031 466.56
johnson8-2-4 4 0.01 18 0.01 san400_0.7_3 >17 >21600.00 2332887030 37.93
johnson8-4-4 14 0.01 1913 0.01 san400_0.9 1 >51 >21600.00 14561425978  4315.51
keller4 11 1.36 111284 0.01 sanr200_0.7 18 9.53 549887 1.42
keller5 >26 >21600.00 1723730978 77.08 sanr200_0.9  >40 >21600.00 2124394795  3439.17
kelleré >49 >21600.00 1278951020 13521.10 sanr400_0.5 13 10.65 263245 4.86
MANN_a27  >114 >21600.00 15175132797 29.80 sanr400_0.7 21 6135.33 281397941 59.55
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Instance |C*| time  BBnode timebest Instance |C*| time BB node timebest
brock200_1 21 91.14 34628 17.75 MANN_a45 >336 >21600.00 26634 18642.10
brock200_2 12 0.54 349 0.17 MANN_a81 >998 >21600.00 33075 14108.50
brock200_3 15 3.35 1424 0.01 MANN_a9 16 0.01 41 0.01
brock200_4 17 10.83 4672 7.85 p_hat1000-1 10 28.69 14599 1.61
brock400_1  >24 >21600.00 6771369  3125.74 p_hatl000-2  >44 >21600.00 1432135 6687.41
brock400_2 >29 >21600.00 5310557 10337.80 p_hatl000-3 >51 >21600.00 1315718 15166.80
brock400_3 >24 >21600.00 6596686 49.62 p_hat1500-1 12 302.30 106659 67.42
brock400_4  >25 >21600.00 5817543  1488.90 p_hatl500-2 >52 >21600.00 848691  2974.68
brock800_1  >21 >21600.00 6807032 14849.10 p_hatl500-3 >58 >21600.00 1275562 17717.10
brock800_2  >20 >21600.00 7288864  1891.66 p_hat300-1 8 0.20 225 0.12
brock800_3 >20 >21600.00 7156255 1501.81 p_hat300-2 25 2.63 724 1.99
brock800_4 >20 >21600.00 7177430 193.44 p_hat300-3 36 590.09 91974 586.01
c-fat200-1 12 0.01 34 0.01 p_hat500-1 9 1.25 500 0.14
c-fat200-2 24 0.01 70 0.01 p_hat500-2 36 145.01 18886 143.75
c-fat200-5 58 0.06 172 0.06 p_hat500-3 >49 >21600.00 1304510 16032.90
c-fat500-1 14 0.05 40 0.05 p_hat700-1 11 4.15 964 3.99
c-fat500-10 126 0.69 376 0.69 p_hat700-2 44 1100.18 87090 863.46
c-fat500-2 26 0.06 76 0.06 p_hat700-3 >55 >21600.00 997373 16883.60
c-fat500-5 64 0.15 190 0.15 san1000 15 880.21 29848 880.21
hamming10-2 512 0.83 513 0.83 san200_0.7_1 30 0.63 353 0.63
hamming10-4 >32 >21600.00 5491919 0.53 san200_0.7_2 18 0.52 273 0.52
hamming6-2 32 0.01 33 0.01 san200_0.9_1 70 27.24 4969 27.24
hamming6-4 4 0.01 153 0.01 san200_0.9_2 60 509.80 64745 509.44
hamming8-2 128 0.03 129 0.03 san200_0.9_3 44 305.33 26767 79.88
hamming8-4 16 6.33 792 0.01 san400 0.5 1 13 2.81 2348 2.81
johnson16-2-4 8 7.94 150523 0.01 san400_0.7_1 40 1803.00 271353  1803.00
johnson32-2-4 >16 >21600.00 252894845 0.08 san400_0.7_2 30 41.68 5625 41.68
johnson8-2-4 4 0.01 65 0.01 san400_0.7_3 22 296.98 62370 296.98
johnson8-4-4 14 0.01 23 0.01 san400_0.9_1 100 2699.95 173619 2667.88
keller4 11 3.65 2181 0.03 sanr200_0.7 18 30.26 13663 6.15
keller5 >26 >21600.00 3228220 19937.40 sanr200_0.9 42 13876.00 2073152 9291.64
kelleré >43 >21600.00 2958575 21370.90 sanr400_0.5 13 43.43 18444 20.55
MANN_a27 126 3171.52 25184 372.04 sanr400_0.7 21 16335.00 5543348 67.83

90¢

anbiD wnwixep 104 S}Nsay [esldWNN g



82 Bulali4 urewoq + buliepiody + 0z “Blv Y1 dd|dqeL

Instance |C*| time BB node timebest Instance |C*| time BB node timebest
brock200_1 21 72.66 26428 13.45 MANN_a45  >336 >21600.00 24116 16384.60
brock200_2 12 0.56 302 0.16 MANN_a81  >998 >21600.00 9378  6722.11
brock200_3 15 3.34 1406 0.01 MANN_a9 16 0.01 27 0.01
brock200_4 17 8.91 3308 6.03 p_hat1000-1 10 30.40 11975 1.86

brock400_1 >27 >21600.00 5276922 20561.50 p_hatl000-2 >44 >21600.00 1269513 5762.59
brock400_2 >29 >21600.00 4038248  5937.40 p_hat1000-3 >52 >21600.00 1132211 11534.30

brock400_3 >24 >21600.00 5609626 236.52 p_hat1500-1 12 338.35 110362 76.45
brock400_4 33 18115.70 3555795 14776.80 p_hat1500-2 >52 >21600.00 726728  2216.56
brock800_1 >21 >21600.00 5193115 11232.40 p_hat1500-3 >59 >21600.00 874841 17595.50
brock800_2 >20 >21600.00 6220132 391.73 p_hat300-1 8 0.22 211 0.14
brock800_3 >20 >21600.00 5756986 359.41 p_hat300-2 25 2.60 461 1.97
brock800_4 >20 >21600.00 6092696  1144.56 p_hat300-3 36 477.52 67826 474.19
c-fat200-1 12 0.01 5 0.01 p_hat500-1 9 1.45 434 0.16
c-fat200-2 24 0.01 5 0.01 p_hat500-2 36 132.98 15529 131.87
c-fat200-5 58 0.01 5 0.01 p_hat500-3 >49 >21600.00 1123599 13108.90
c-fat500-1 14 0.06 5 0.06 p_hat700-1 11 4.80 659 4.63
c-fat500-10 126 0.07 5 0.07 p_hat700-2 44 947.95 63467 760.73
c-fat500-2 26 0.06 5 0.05 p_hat700-3 >56 >21600.00 843109 17171.80
c-fat500-5 64 0.07 5 0.07 san1000 15 40.84 3959 40.84
hamming10-2 >206 >21600.00 759969 19311.10 san200_0.7_1 30 0.28 110 0.28
hamming10-4 >28 >21600.00 3298069 72.94 san200_0.7_2 18 0.59 170 0.59
hamming6-2 32 0.01 26 0.01 san200_0.9 1 70 4.28 472 4.28
hamming6-4 4 0.01 20 0.01 san200_0.9_2 60 92.10 8273 91.41
hamming8-2 128 521 206 5.21 san200_0.9_3 44 317.33 22622 44.96
hamming8-4 16 6.12 1199 0.07 san400_0.5_1 13 0.88 289 0.88
johnson16-2-4 8 7.22 27231 0.01 san400_0.7_1 40 19.87 1846 19.87
johnson32-2-4 >16 >21600.00 42369132 0.08 san400_0.7_2 30 0.61 230 0.61
johnson8-2-4 4 0.01 9 0.01 san400_0.7_3 22 69.50 31739 69.50
johnson8-4-4 14 0.04 32 0.01 san400_0.9 1 100 2879.44 140049  2863.05
keller4 11 1.99 934 0.01 sanr200_0.7 18 23.09 8716 4.84
keller5 >27 >21600.00 1419794 13055.40 sanr200_0.9 42 7218.59 889090  4705.64
kelleré >53 >21600.00 162325  3877.37 sanr400_0.5 13 39.87 13893 16.77
MANN_a27 126 2668.57 22895 286.52 sanr400_0.7 21 12116.70 3945222 142.56
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Instance |C*| time BB node timebest Instance |C*| time BB node timebest
brock200_1 21 65.62 49898591 10.42 MANN_a45 >342 >21600.00 161508694 0.04
brock200_2 12 0.09 63601 0.01 MANN_a81  >1096 >21600.00 38270592 0.44
brock200_3 15 0.83 538998 0.01 MANN_a9 16 0.37 914618 0.01
brock200_4 17 3.55 2615051 2.45 p_hat1000-1 10 3.58 1915600 0.59
brock400_1 >24 >21600.00 14490277876  2727.23 p_hat1000-2 >41 >21600.00 13065534082 18375.60
brock400_2 >29 >21600.00 12406507816 10024.70 p_hat1000-3 >57 >21600.00 8160533842 0.05
brock400_3 >24 >21600.00 14167561520 43.71 p_hat1500-1 12 33.01 14911432 7.46
brock400_4 >25 >21600.00 13252428065  1306.64 p_hat1500-2 >54 >21600.00 9656215811 0.13
brock800_1 >21 >21600.00 11924335269  6186.32 p_hat1500-3 >75 >21600.00 5710919557 0.09
brock800_2 >20 >21600.00 12770853038 661.74 p_hat300-1 8 0.04 12547 0.03
brock800_3 >20 >21600.00 12614398127 516.45 p_hat300-2 25 2.64 1875236 1.57
brock800_4 >21 >21600.00 12759647069 18007.20 p_hat300-3 36 5130.16 3799786469  5060.56
c-fat200-1 12 0.01 0 0.01 p_hat500-1 9 0.21 97051 0.08
c-fat200-2 24 0.01 0 0.01 p_hat500-2 36 765.82 514123160 750.23
c-fat200-5 58 1610.14 268435427 0.01 p_hat500-3 >43 >21600.00 14493361208 10507.70
c-fat500-1 14 0.01 0 0.01 p_hat700-1 11 0.77 369836 0.75
c-fat500-10 126 0.01 0 0.01 p_hat700-2 >43 >21600.00 13757000221 19388.70
c-fat500-2 26 0.01 0 0.01 p_hat700-3 >55 >21600.00 10018477007 0.03
c-fat500-5 64 0.01 0 0.01 san1000 >10 >21600.00 6778283814 15857.60
hamming10-2 512 0.04 0 0.04 san200_0.7_1 30 9612.04 15173779790  7732.43
hamming10-4 >32 >21600.00 18303870490 0.04 san200_0.7_2 >18 >21600.00 28862178896 125.52
hamming6-2 32 0.01 0 0.01 san200_0.9 1 >48 >21600.00 28704419610 188.12
hamming6-4 4 0.01 244 0.01 san200_0.9 2 >40 >21600.00 29184881874 149.41
hamming8-2 128 0.01 0 0.01 san200_0.9 3 >41 >21600.00 14529190629 16681.00
hamming8-4 16 13.67 7376219 0.01 san400_0.5_1 13 2959.04 1792740016 67.86
johnson16-2-4 8 3.12 5283606 0.01 san400_0.7_1 >21 >21600.00 52122147749 0.01
johnson32-2-4 >16 >21600.00 34855051398 0.01 san400_0.7_2 >17 >21600.00 42222707651 13552.50
johnson8-2-4 4 0.01 118 0.01 san400_0.7_3 >18 >21600.00 18086248245 19524.60
johnson8-4-4 14 0.03 21354 0.01 san400_0.9 1 >51 >21600.00 53335357925 0.04
keller4 11 1.65 1730661 0.01 sanr200_0.7 18 12.87 9990266 1.99
keller5 >24 >21600.00 12915872520  8441.08 sanr200_0.9 >38 >21600.00 17874776383 14637.60
kelleré >42 >21600.00 12874864511 16587.20 sanr400_0.5 13 7.10 4704664 3.16
MANN_a27  >125 >21600.00 11643988970 0.01 sanr400_0.7 21 10424.60 7297779208 31.15
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Instance |C*| time BB node timebest Instance |C*| time BB node timebest
brock200_1 21 38.48 2313406 6.04 MANN_a45 >342 >21600.00 2543670765 0.04
brock200_2 12 0.18 3513 0.04 MANN_a81  >1096 >21600.00 131373252 0.40
brock200_3 15 0.93 31506 0.01 MANN_a9 16 0.26 214418 0.01
brock200_4 17 3.31 132683 221 p_hat1000-1 10 9.58 76968 1.03
brock400_1 >27 >21600.00 1047423133 16374.90 p_hat1000-2 >41 >21600.00 1075709310 9191.15
brock400_2 >29 >21600.00 739862823  4016.16 p_hat1000-3 >57 >21600.00 686310486 0.04
brock400_3 >25 >21600.00 1110106412 17712.80 p_hat1500-1 12 89.99 303215 22.06
brock400_4 >33 >21600.00 777584470 13970.40 p_hat1500-2 >54 >21600.00 573466783 0.11
brock800_1 >21 >21600.00 594675470  4962.09 p_hat1500-3 >75 >21600.00 115546349 0.11
brock800_2 >20 >21600.00 841028383 125.13 p_hat300-1 8 0.07 396 0.05
brock800_3 >21 >21600.00 642964603 15813.70 p_hat300-2 25 2.36 141798 1.50
brock800_4 >21 >21600.00 701700371 11533.30 p_hat300-3 36 2089.43 188956559  2058.52
c-fat200-1 12 0.01 0 0.01 p_hat500-1 9 0.47 4949 0.10
c-fat200-2 24 0.01 0 0.01 p_hat500-2 36 432.19 30040329 423.45
c-fat200-5 58 0.01 1 0.01 p_hat500-3 >43 >21600.00 579118281  1552.59
c-fat500-1 14 0.01 0 0.01 p_hat700-1 11 1.97 22531 1.93
c-fat500-10 126 0.01 0 0.01 p_hat700-2 44 11511.00 797879323  7454.47
c-fat500-2 26 0.01 0 0.01 p_hat700-3 >55 >21600.00 255147097 0.03
c-fat500-5 64 0.01 0 0.01 san1000 >10 >21600.00 9715727 0.53
hamming10-2 512 0.05 0 0.04 san200_0.7_1 30 12273.60 3005157458  8311.43
hamming10-4 >32 >21600.00 1020866809 0.04 san200_0.7_2 >18 >21600.00 3699741669 90.64
hamming6-2 32 0.01 0 0.01 san200_0.9_ 1 >48 >21600.00 14109733959 0.05
hamming6-4 4 0.01 33 0.01 san200_0.9 2 >50 >21600.00 8644288228 13274.60
hamming8-2 128 0.01 0 0.01 san200_0.9 3 >44 >21600.00 3364353803  4190.53
hamming8-4 16 6.89 325009 0.01 san400_0.5_1 13 3268.03 87018003 104.32
johnson16-2-4 8 4.48 1176072 0.01 san400_0.7_1 >22 >21600.00 22309757207 0.05
johnson32-2-4 >16 >21600.00 5329632229 0.01 san400_0.7_2 >30 >21600.00 2792819630 467.83
johnson8-2-4 4 0.01 16 0.01 san400_0.7_3 >17 >21600.00 2256258217 38.98
johnson8-4-4 14 0.01 1583 0.01 san400_0.9 1 >51 >21600.00 14466752588  4187.63
keller4 11 1.35 111281 0.01 sanr200_0.7 18 9.47 549793 1.40
keller5 >26 >21600.00 1732864000 77.07 sanr200_0.9 >40 >21600.00 2164491186  3444.67
kelleré >49 >21600.00 1288361166 13549.00 sanr400_0.5 13 10.63 263236 4.88
MANN_a27  >125 >21600.00 9041109994 0.01 sanr400_0.7 21 6102.07 281397830 59.25
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Instance |C*| time  BBnode timebest Instance |C*| time BB node timebest
brock200_1 21 101.91 34433 19.88 MANN_a45 >342 >21600.00 8657 0.04
brock200_2 12 0.61 304 0.19 MANN_a81  >1096 >21600.00 354 0.41
brock200_3 15 3.79 1443 0.01 MANN_a9 16 0.01 13 0.01
brock200_4 17 11.99 4660 8.78 p_hat1000-1 10 32.89 14555 1.82
brock400_1 >24 >21600.00 6437702  3177.50 p_hat1000-2 >44 >21600.00 1220347  6755.36
brock400_2 >29 >21600.00 5169019 10605.70 p_hat1000-3 >57 >21600.00 615050 0.06
brock400_3 >24 >21600.00 6132721 50.07 p_hat1500-1 12 349.32 106611 77.79
brock400_4  >25 >21600.00 5372791  1517.32 p_hat1500-2 >54 >21600.00 596413 0.11
brock800_1  >21 >21600.00 6376737 15218.20 p_hat1500-3 >75 >21600.00 239075 0.12
brock800_2 >20 >21600.00 7063522  2034.61 p_hat300-1 8 0.23 195 0.14
brock800_3 >20 >21600.00 6865329  1513.72 p_hat300-2 25 2.61 397 1.87
brock800_4 >20 >21600.00 6805505 197.59 p_hat300-3 36 670.13 91129 665.56
c-fat200-1 12 0.01 0 0.01 p_hat500-1 9 1.42 464 0.16
c-fat200-2 24 0.01 0 0.01 p_hat500-2 36 162.02 17853 160.61
c-fat200-5 58 0.01 1 0.01 p_hat500-3 >49 >21600.00 1178875 16212.30
c-fat500-1 14 0.01 0 0.01 p_hat700-1 11 4.76 920 4.58
c-fat500-10 126 0.01 0 0.01 p_hat700-2 44 1231.92 82805 961.12
c-fat500-2 26 0.01 0 0.01 p_hat700-3 >56 >21600.00 817371 17204.10
c-fat500-5 64 0.01 0 0.01 san1000 15 949.91 16632 949.89
hamming10-2 512 0.03 0 0.03 san200_0.7_1 30 0.62 116 0.62
hamming10-4 >32 >21600.00 5274425 0.04 san200_0.7_2 18 0.48 103 0.48
hamming6-2 32 0.01 0 0.01 san200_0.9 1 70 6.78 534 6.78
hamming6-4 4 0.01 151 0.01 san200_0.9_2 60 516.05 63344 515.62
hamming8-2 128 0.01 0 0.01 san200_0.9_3 44 307.38 25862 80.80
hamming8-4 16 7.06 780 0.01 san400 0.5 1 13 2.86 409 2.85
johnson16-2-4 8 8.88 151187 0.01 san400_0.7_1 40 1848.61 269278  1848.61
johnson32-2-4 >16 >21600.00 249525359 0.01 san400_0.7_2 30 42.29 5155 42.27
johnson8-2-4 4 0.01 63 0.01 san400_0.7_3 22 301.67 62033 301.67
johnson8-4-4 14 0.01 9 0.01 san400_0.9 1 100 2768.34 171221  2735.33
keller4 11 4.04 2137 0.04 sanr200_0.7 18 30.55 13650 6.33
keller5 >26 >21600.00 3179801 20082.10 sanr200_0.9 42 14301.40 2070622  9581.30
keller6 >42 >21600.00 2676541  4068.44 sanr400_0.5 13 43.49 18403 20.62
MANN_a27 126 3215.23 23600 355.40 sanr400_0.7 21 17177.00 5543268 68.43
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Instance |C*] time BB node timebest Instance |C*| time BB node time best
brock200_1 21 73.67 26370 13.63 MANN_a45 >342 >21600.00 10980 0.04
brock200_2 12 0.57 292 0.17 MANN_a81 >1096 >21600.00 478 0.39
brock200_3 15 3.41 1408 0.01 MANN_a9 16 0.01 17 0.01
brock200_4 17 9.01 3284 6.09 p_hat1000-1 10 30.50 11947 1.87
brock400_1 >27 >21600.00 5453784 20564.90 p_hat1000-2 >44 >21600.00 1189604  5798.74
brock400_2 >29 >21600.00 4051058 5967.43 p_hat1000-3 >57 >21600.00 627630 0.05
brock400_3 >24 >21600.00 5624812 238.21 p_hat1500-1 12 343.22 110341 77.94
brock400_4 33 18159.10 3555730 14828.00 p_hat1500-2 >54 >21600.00 576100 0.10
brock800_1 >21 >21600.00 5343415 11248.50 p_hat1500-3 >75 >21600.00 245262 0.14
brock800_2 >20 >21600.00 6253697 392.92 p_hat300-1 8 0.22 194 0.14
brock800_3 >20 >21600.00 5786058 360.20 p_hat300-2 25 2.32 345 1.70
brock800_4 >20 >21600.00 6119490  1147.72 p_hat300-3 36 484.77 67445 481.38
c-fat200-1 12 0.01 0 0.01 p_hat500-1 9 1.44 422 0.17
c-fat200-2 24 0.01 0 0.01 p_hat500-2 36 133.47 14933 132.37
c-fat200-5 58 0.01 1 0.01 p_hat500-3 >49 >21600.00 1074573 13236.00
c-fat500-1 14 0.01 0 0.01 p_hat700-1 11 4.85 640 4.68
c-fat500-10 126 0.01 0 0.01 p_hat700-2 44 944.18 60713 753.65
c-fat500-2 26 0.01 0 0.01 p_hat700-3 >56 >21600.00 674314 12134.00
c-fat500-5 64 0.01 0 0.01 san1000 15 43.24 3919 43.24
hamming10-2 512 0.05 0 0.05 san200 0.7 _1 30 0.30 61 0.28
hamming10-4 >32 >21600.00 2167384 0.05 san200 0.7 2 18 0.62 124 0.62
hamming6-2 32 0.01 0 0.01 san200 0.9 1 70 4.35 289 4.35
hamming6-4 4 0.01 17 0.01 san200 0.9 2 60 97.01 8071 96.34
hamming8-2 128 0.01 0 0.01 san200 0.9 3 44 334.02 22297 47.19
hamming8-4 16 6.15 1147 0.01 san400 0.5 1 13 0.83 288 0.83
johnson16-2-4 8 7.32 27155 0.01 san400 0.7 _1 40 21.04 1751 21.01
johnson32-2-4 >16 >21600.00 42409426 0.01 san400_0.7_2 30 0.65 160 0.65
johnson8-2-4 4 0.01 7 0.01 san400 0.7 3 22 74.18 31701 74.18
johnson8-4-4 14 0.03 12 0.01 san400_0.9 1 100 2904.94 137044  2891.18
keller4 11 2.01 926 0.01 sanr200_0.7 18 23.38 8656 4.92
keller5 >27 >21600.00 1425874 13052.20 sanr200_0.9 42 7366.73 888517  4794.17
keller6 >53 >21600.00 161322  3890.13 sanr400_0.5 13 40.25 13921 16.95
MANN_a27 126 2642.58 22057 266.29 sanr400_0.7 21 12282.50 3945125 145.01

sonsnels a|buis €9

TT¢



12 BV ‘6T'99|qeL

Instance |C*| time BB node timebest Instance |C*| time BB node timebest
brock200_1 21 40.99 40763864 39.03 MANN_a45 >330 >21600.00 3033506091 0.90
brock200_2 12 0.08 47946 0.08 MANN_a81  >1080 >21600.00 907536555 33.57
brock200_3 15 0.56 568162 0.56 MANN_a9 16 0.08 274543 0.08
brock200_4 17 1.26 1058449 0.74 p_hat1000-1 10 3.17 1686442 0.45
brock400_1 >25 >21600.00 16744343445  1205.77 p_hat1000-2 >46 >21600.00 15833817626 565.30
brock400_2 >25 >21600.00 17624720710 17604.70 p_hat1000-3 >60 >21600.00 19385985248  3082.38
brock400_3 >24 >21600.00 17960143939 57.82 p_hat1500-1 12 27.54 15753173 26.98
brock400_4 >25 >21600.00 16569459718  3120.70 p_hat1500-2 >61 >21600.00 16053867267 1.57
brock800_1 >21 >21600.00 15763475452 19926.40 p_hat1500-3 >85 >21600.00 13435662980 630.48
brock800_2 >21 >21600.00 15364807482 11196.20 p_hat300-1 8 0.04 8428 0.01
brock800_3 >22 >21600.00 12984394338  1519.60 p_hat300-2 25 1.23 944950 0.03
brock800_4 >20 >21600.00 16035660281  1682.35 p_hat300-3 36 1071.48 774525947 9.62
c-fat200-1 12 0.01 266 0.01 p_hat500-1 9 0.20 83943 0.07
c-fat200-2 24 0.01 476 0.01 p_hat500-2 36 159.23 100476737 0.39
c-fat200-5 58 1822.34 268437253 0.01 p_hat500-3 >50 >21600.00 15316807664  6671.02
c-fat500-1 14 0.05 591 0.05 p_hat700-1 11 0.59 187935 0.19
c-fat500-10 126 0.12 8375 0.07 p_hat700-2 44 7857.52 5022334663 356.73
c-fat500-2 26 0.05 825 0.05 p_hat700-3 >62 >21600.00 14841334382  9158.72
c-fat500-5 64 0.07 2516 0.06 san1000 >8 >21600.00 40251583444 0.46
hamming10-2 512 6.19 131840 2.23 san200_0.7_1 >15 >21600.00 72167962008 0.01
hamming10-4 >32 >21600.00 32259594986 0.47 san200_0.7_2 >12 >21600.00 73596061385 0.01
hamming6-2 32 0.01 560 0.01 san200_0.9 1 >45 >21600.00 26762063204 0.01
hamming6-4 4 0.01 230 0.01 san200_0.9 2 >35 >21600.00 36870465389 0.01
hamming8-2 128 0.07 8384 0.03 san200_0.9 3 >24 >21600.00 54510972529 0.01
hamming8-4 16 5.80 3742273 0.01 san400_0.5_1 13 325759 4714133041  3257.58
johnson16-2-4 8 2.09 4177665 0.01 san400_0.7_1 >20 >21600.00 63144249943 0.04
johnson32-2-4 >16 >21600.00 46937027805 0.06 san400_0.7_2 >15 >21600.00 73952176568 0.04
johnson8-2-4 4 0.01 99 0.01 san400_0.7_3 >12 >21600.00 76892809612 0.04
johnson8-4-4 14 0.01 8416 0.01 san400_0.9 1 >50 >21600.00 24266146323 0.03
keller4 11 0.63 1003121 0.39 sanr200_0.7 18 7.37 6506241 0.33
keller5 >20 >21600.00 34083725546  5854.36 sanr200_0.9 >41 >21600.00 17875107504  6838.80
kelleré >31 >21600.00 40974572043 13.46 sanr400_0.5 13 3.80 2902155 2.67
MANN_a27  >117 >21600.00 8925632960 0.04 sanr400_0.7 21 6432.37 5226950345 110.21
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Instance |C*] time BB node time best Instance |C*] time BB node time best
brock200_1 21 52.65 3809437 49.99 MANN_a45 >330 >21600.00 22952138384 0.67
brock200_2 12 0.13 3088 0.13 MANN_a81 >1080 >21600.00 23566687196 22.86
brock200_3 15 0.92 47432 0.92 MANN_a9 16 0.13 138787 0.13
brock200_4 17 1.99 82857 1.15 p_hat1000-1 10 8.45 75156 0.47
brock400_1 >25 >21600.00 1047235395  1444.47 p_hat1000-2 >46 >21600.00 2235855371 522.98
brock400_2 >25 >21600.00 1185423407 21303.80 p_hat1000-3 >61 >21600.00 8438845622 16736.60
brock400_3 >24 >21600.00 1191320924 68.33 p_hat1500-1 12 84.23 703941 82.78
brock400_4 >25 >21600.00 1019550053  3801.54 p_hat1500-2 >62 >21600.00 4575631546 17992.60
brock800_1 >20 >21600.00 694985151  1830.39 p_hat1500-3 >85 >21600.00 11872713614 171.21
brock800_2 >21 >21600.00 703074375 16067.30 p_hat300-1 8 0.05 363 0.01
brock800_3 >22 >21600.00 499594513  2190.91 p_hat300-2 25 1.90 107966 0.04
brock800_4 >20 >21600.00 709682147  2368.43 p_hat300-3 36 1365.33 95821409 10.16
c-fat200-1 12 0.01 211 0.01 p_hat500-1 9 0.40 4821 0.07
c-fat200-2 24 0.01 223 0.01 p_hat500-2 36 225.26 11681596 0.43
c-fat200-5 58 0.01 257 0.01 p_hat500-3 >50 >21600.00 2396804695  6468.78
c-fat500-1 14 0.05 513 0.05 p_hat700-1 11 1.29 10591 0.21
c-fat500-10 126 0.11 625 0.07 p_hat700-2 44 9758.65 628055012 367.07
c-fat500-2 26 0.05 525 0.05 p_hat700-3 >62 >21600.00 3073251854  7635.24
c-fat500-5 64 0.08 563 0.06 san1000 >8 >21600.00 3826623750 0.47
hamming10-2 512 5.16 1535 1.24 san200_0.7_1 >15 >21600.00 23884042229 0.01
hamming10-4 >32 >21600.00 5396081984 0.43 san200_0.7_2 >12 >21600.00 21011103362 0.01
hamming6-2 32 0.01 95 0.01 san200_0.9 1 >45 >21600.00 21781906220 0.01
hamming6-4 4 0.01 67 0.01 san200_0.9_ 2 >35 >21600.00 22185945440 0.01
hamming8-2 128 0.07 383 0.01 san200_0.9_3 >24 >21600.00 22523065742 0.01
hamming8-4 16 7.85 252454 0.01 san400_0.5_1 13 4876.80 450539488  4876.79
johnson16-2-4 8 3.63 904465 0.01 san400_0.7_1 >20 >21600.00 22963713648 0.05
johnson32-2-4 >16 >21600.00 7962372028 0.06 san400_0.7_2 >15 >21600.00 23623596407 0.05
johnson8-2-4 4 0.01 31 0.01 san400_0.7_3 >12 >21600.00 21108189660 0.04
johnson8-4-4 14 0.01 1084 0.01 san400_0.9_1 >50 >21600.00 22766607890 0.04
keller4 11 0.92 133911 0.55 sanr200_0.7 18 10.35 530953 0.45
keller5 >20 >21600.00 5207232560  5602.99 sanr200_0.9 >41 >21600.00 2160419473  6823.89
keller6 >31 >21600.00 23153877676 13.26 sanr400_0.5 13 7.89 178928 5.38
MANN_a27  >117 >21600.00 23181265259 0.03 sanr400_0.7 21 8831.31 376886905 141.77
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Instance |C*| time BB node timebest Instance |C*| time BB node time best
brock200_1 21 91.26 42767 87.42 MANN_a45 >342 >21600.00 107901 2032.58
brock200_2 12 0.24 377 0.24 MANN_a81 >848 >21600.00 360102 21224.50
brock200_3 15 3.49 2839 3.49 MANN_a9 16 0.01 178 0.01
brock200_4 17 4.63 2457 3.02 p_hat1000-1 10 19.10 13404 0.49
brock400_1 >25 >21600.00 5998687  1649.73 p_hatl000-2 >46 >21600.00 1379492 6.54
brock400_2 >25 >21600.00 6710250 20981.70 p_hat1000-3 >64 >21600.00 1200137 1973.85
brock400_3 >24 >21600.00 6745388 68.26 p_hat1500-1 12 235.02 107530 234.21
brock400_4 >25 >21600.00 5902546  3721.87 p_hatl500-2 >65 >21600.00 844836  8819.92
brock800_1 >20 >21600.00 7531481  3743.90 p_hat1500-3 >92 >21600.00 443039  7084.69
brock800_2 >20 >21600.00 7516642 885.72 p_hat300-1 8 0.04 328 0.01
brock800_3 >22 >21600.00 5747476  4013.31 p_hat300-2 25 0.83 630 0.05
brock800_4 >20 >21600.00 7490461  4766.56 p_hat300-3 36 165.33 18873 0.61
c-fat200-1 12 0.01 266 0.01 p_hat500-1 9 0.29 560 0.07
c-fat200-2 24 0.03 476 0.03 p_hat500-2 36 34.57 4163 0.19
c-fat200-5 58 0.53 1853 0.51 p_hat500-3 >50 >21600.00 1183948 38.64
c-fat500-1 14 0.06 591 0.05 p_hat700-1 11 0.73 758 0.20
c-fat500-10 126 9.65 8375 9.61 p_hat700-2 44 447.60 30107 1151
c-fat500-2 26 0.08 825 0.07 p_hat700-3 >62 >21600.00 941276 2.53
c-fat500-5 64 0.80 2516 0.78 san1000 15 101.81 8185 101.60
hammingl10-2 512 2425.72 131840 2421.76  san200_0.7_1 30 0.43 675 0.43
hamming10-4 >32 >21600.00 5939826 0.49 san200_0.7_2 18 0.26 358 0.25
hamming6-2 32 0.06 560 0.06 san200 0.9 1 70 1.88 2615 1.88
hamming6-4 4 0.01 230 0.01 san200_0.9 2 60 2.06 2078 2.05
hamming8-2 128 10.29 8384 10.24 san200_0.9 3 44 449.27 69006 449.27
hamming8-4 16 2.75 862 0.01 san400 0.5 1 13 1.23 525 1.22
johnson16-2-4 8 11.10 122781 0.01 san400 0.7_1 40 13.14 3017 13.13
johnson32-2-4 >16 >21600.00 15120429 0.06 san400_0.7_2 30 97.36 11358 97.36
johnson8-2-4 4 0.01 99 0.01 san400_0.7_3 22 606.96 145060 606.96
johnson8-4-4 14 0.01 164 0.01 san400 0.9 1 100 534.17 35170 534.16
keller4 11 2.01 2947 0.94 sanr200_0.7 18 21.38 9449 1.03
keller5 >20 >21600.00 13132294  1846.73 sanr200_0.9 42 7010.62 1007007  5937.11
keller6 >39 >21600.00 1306103  1744.38 sanr400_0.5 13 25.41 12476 19.10
MANN_a27 126 887.82 26396 167.96 sanr400_0.7 21 13619.40 4762337 254.64
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Instance |C*] time BB node timebest Instance |C*| time BB node time best
brock200_1 21 92.73 40856 88.77 MANN_a45 >342 >21600.00 17512  1753.16
brock200_2 12 0.27 312 0.27 MANN_a81  >1080 >21600.00 5143 22.95
brock200_3 15 3.65 2694 3.65 MANN_a9 16 0.01 129 0.01
brock200_4 17 4.92 2295 3.20 p_hat1000-1 10 22.46 12837 0.50
brock400_1  >25 >21600.00 5705834  1607.69 p_hat1000-2 >46 >21600.00 1386354 511
brock400_2  >25 >21600.00 6428350 20814.80 p_hat1000-3 >65 >21600.00 1183638 20679.90
brock400_3  >24 >21600.00 6504665 67.62 p_hat1500-1 12 274.43 106328 272.96
brock400_4  >25 >21600.00 5702967  3704.13 p_hat1500-2 >65 >21600.00 835237  6833.05
brock800_1  >20 >21600.00 7062587  3779.79 p_hat1500-3 >92 >21600.00 412249  5213.79
brock800_2  >20 >21600.00 7019896 894.75 p_hat300-1 8 0.05 309 0.01
brock800_3  >22 >21600.00 5381786  4083.26 p_hat300-2 25 0.92 361 0.01
brock800_4  >20 >21600.00 6979390  4839.30 p_hat300-3 36 166.16 17439 0.51
c-fat200-1 12 0.01 211 0.01 p_hat500-1 9 0.44 529 0.08
c-fat200-2 24 0.01 223 0.01 p_hat500-2 36 36.35 3579 0.11
c-fat200-5 58 0.01 257 0.01 p_hat500-3 >50 >21600.00 1134209 32.67
c-fat500-1 14 0.04 513 0.04 p_hat700-1 11 1.26 721 0.23
c-fat500-10 126 0.13 625 0.08 p_hat700-2 44 456.30 27572 9.88
c-fat500-2 26 0.06 525 0.05 p_hat700-3 >62 >21600.00 939722 143
c-fat500-5 64 0.06 563 0.05 san1000 15 142.59 9769 142.30
hamming10-2 512 5.22 1535 1.27 san200_0.7_1 30 0.41 440 0.41
hamming10-4 >32 >21600.00 5795183 0.42 san200_0.7_2 18 0.29 386 0.28
hamming6-2 32 0.01 95 0.01 san200_0.9_1 70 0.90 726 0.90
hamming6-4 4 0.01 67 0.01 san200 0.9 2 60 1.64 827 1.62
hamming8-2 128 0.07 383 0.01 san200_0.9_3 44 447.97 66651 447.97
hamming8-4 16 3.20 733 0.01 san400_0.5_1 13 1.61 714 1.60
johnson16-2-4 8 12.23 58009 0.01 san400_0.7_1 40 14.24 2570 14.23
johnson32-2-4 >16 >21600.00 14886797 0.05 san400_0.7_2 30 114.90 12762 114.90
johnson8-2-4 4 0.01 31 0.01 san400_0.7_3 22 766.37 178388 766.37
johnson8-4-4 14 0.01 92 0.01 san400_0.9 1 100 493.40 27224 493.37
keller4 11 1.99 3043 0.94 sanr200_0.7 18 21.82 8887 1.03
keller5 >20 >21600.00 13350366  1619.28 sanr200_0.9 42 6853.37 859718  5798.95
keller6 >39 >21600.00 1170365  1493.98 sanr400_0.5 13 27.65 12097 20.62
MANN_a27 126 1833.36 25867 324.82 sanr400_0.7 21 13877.50 4531210 255.15
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B.4 Combined Statistics

When collecting all results of the previously presented tables, we have a database of more than
1300 different experiments. The following tables analyze the collected data. We group those
of the 1300 experiments that have used a certain technique and compare them to those that
have not used it (see also Sec. 10.3.5). The classification categories are described in Sec. B.2.

Summary: Domain Filtering versus no Domain Filtering

domain filtering nodomain filtering

Instances: 660 660
within timelimit: 401 395
best|C*|: 639 606
fastest termination for be§E*|: 447 532
best|C*| with fewest bb nodes: 560 140
fastest termination for be&E*|

with fewest bb nodes: 418 87
fastest besfC* | found: 440 446
overall best: 426 274
total time : 1657.14 h 1682.17 h
total size : 37394 37461

Summary: Coloring Bounds versus no Coloring Bounds

usingUg not using Us

Instances: 660 660
within timelimit: 461 335
best|C*|: 641 490
fastest termination for bef§E*|: 343 537
best|C*| with fewest bb nodes: 490 245
fastest termination for beSsC*|

with fewest bb nodes: 343 74
fastest besfC* | found: 292 481
overall best: 424 304
total time : 1298.26 h 2041.06 h
total size : 39623 35232
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Summary: Domain Filtering plus Coloring Bounds versus Either of

Both
Ug + DF Ug, no DF

Instances: 330 330

within timelimit: 231 230

best|C*|: 328 314

fastest termination for beft*|: 238 250

best|C*| with fewest bb nodes: 274 78

fastest termination for befC* |

with fewest bb nodes: 216 59

fastest besfC* | found: 237 215

overall best: 226 126

total time : 646.49h 651.77h

total size : 19800 19823

Ug + DF  not using Ug, but DF

Instances: 330 330
within timelimit: 231 170
best|C*|: 322 247
fastest termination for be§C*|: 177 271
best|C*| with fewest bb nodes: 247 129
fastest termination for beSC*|
with fewest bb nodes: 177 45
fastest besfC* | found: 151 246
overall best: 217 158
total time : 646.49 h 1010.65 h
total size : 19800 17594

Summary: Heuristics versus no Heuristics

using heuristics not using heuristics

Instances:

within timelimit:

best|C*|:

fastest termination for be§E*|:
best|C*| with fewest bb nodes:
fastest termination for beSE*|
with fewest bb nodes:

fastest besfC*| found:

overall best:

total time :

total size :

528
323
524
408

400

342
398
389
1311.35h
31970

528
313
468
444

133

75
354
142
1376.61h
27283
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Summary: Reordering versus Static Order

re-ordering static ordering

Instances: 528 528
within timelimit: 318 318
best|C*|: 485 491
fastest termination for befC*|: 380 397
best|C*| with fewest bb nodes: 316 277
fastest termination for beSsE* |

with fewest bb nodes: 291 247
fastest besfC*| found: 336 357
overall best: 276 313
total time : 1348.22 h 1339.74 h
total size : 29214 30039

B.5 Random Graphs

We presented diagrams for convergence of various techniques on random graphs in Sec. 10.4.
In the following figures we split these diagrams, thus allowing a more detailed view of the
behavior of each individual technique.
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Graphs with 150 Nodes
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So eine Arbeit wird eigentlich nie fertig,
man mul3 sie flir fertig erklaren,

wenn man nach Zeit und Umstédnden
das mdéglichste getan Hat.

Johann Wolfgang Goethe (1749 —1832),
Italienische Reise, 16. Mérz 1787 [32].

6Such work is never finished; one must declare it so when, according to time and circumstances, one has done
one’s best. (non-authorized translation)
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