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Abstract

This work seeks to develop (lower) performance bounds for a traffic scheduling problem
that arises in many application contexts, ranging from industrial material handling and
robotics to computer game animations and quantum computing. In a first approach, the
sought bounds are obtained by applying the Lagrangian relaxation method to a MIP formu-
lation of the considered scheduling problem that is based on a natural notion of “state” for
the underlying traffic system and an analytical characterization of all the possible trajecto-
ries of this state over a predefined time horizon. But it is also shown that the corresponding
“dual” problem that provides these bounds, can be transformed to a linear program (LP)
with numbers of variables and constraints polynomially related to the size of the underlying
traffic system and the employed time horizon in the MIP formulation. Furthermore, the
derived LP formulation constitutes the LP relaxation of a second MIP formulation for the
considered scheduling problem that can be obtained through an existing connection between
this problem and the “integral multi-commodity flow” (IMCF) model of network optimiza-
tion theory. Finally, the theoretical developments of the paper are complemented with a
computational part that demonstrates the efficacy of the pursued methods in terms of the

quality of the derived bounds, and their computational tractability.
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1 Introduction

The basic traffic scheduling problem underlying the developments that are presented in this
paper, can be briefly described as follows: Given a set of “agents”, A, that circulate on the
edges and/or the vertices of a connected graph G = (V, E), to be called the “(supporting)
guidepath network”, we want to advance these agents from their current locations to some
destination locations in the minimum possible time, while observing a number of regulations

regarding the edge and/or the vertex occupancy by the traveling agents.!

From a practical standpoint, the above problem is motivated by the need to study the dynam-
ics of traffic that is evolving in highly constricted environments. More specifically, particular
instantiations of this scheduling problem have been investigated by: (i) the artificial intelligence
(AI) and the robotics communities under the name of the multi-agent path planning (MAPP)
problem (e.g.,[31, 29, 39, 20]); (ii) the industrial engineering and the operations research com-
munities in the operational context of various unit-load material handling systems (MHS) (e.g.,
[13, 18, 15, 10, 23, 9]); (iii) the computer scientists and the theoretical physicists that deal with
the motion of the ionized atoms (or “qubits”) that are the elementary information carriers in
the context of quantum computing [22, 5]; and (iv) the computer game industry in its effort to

support complex animated computer graphics [33].

The restrictions that are imposed by the aforementioned operational environments on the trav-
eling agents that circulate in them, define various notions of “conflict” for these agents, and,
in certain cases, they can even impair the agents’ ability to reach their intended destinations.
As a result, for many of the considered scheduling formulations, even the more basic tasks of
(a) assessing their feasibility, and (b) constructing just a feasible traffic schedule, can be very
challenging [36, 16, 2, 28, 27, 40]. Furthermore, the optimization problem that is defined by
these scheduling formulations, will typically fall into the class of NP-hard problems [38, 20].
Hence, at the end, these scheduling problems are usually addressed through heuristics and ap-
proximating methods that aim for near-optimal solutions. Finally, an additional complicating
feature of the aforementioned traffic scheduling problems is that the posed transport require-
ments are emerging in a very dynamic manner, that necessitates the iterative re-computation

of an optimized traffic schedule.

When viewed from a more technical standpoint, most of the current literature on the afore-
mentioned traffic scheduling problems can be perceived as an endeavor to adapt classical ideas

and techniques coming from combinatorial optimization [24] and scheduling theory [21, 25] to

'The time that it is required by any feasible traffic schedule for the considered problem to move all the
traveling agents from their current locations to their destinations, is known as the “makespan” of this schedule;
hence, in more technical terms, our problem is a “min makespan” scheduling problem. We shall provide a detailed
positioning of this problem in later parts of this work.



this particular problem setting. Hence, a large part of the proposed heuristics and algorithms
constitute “local-search”-based schemes [24] and variations of the popular A* algorithm [21]
adapted to the considered problem context. Many of these schemes are also augmented with
further decomposing or filtering steps that seek to enhance the computational efficiency of the
resulting algorithms, and also the feasibility and the efficiency of the derived solutions. Some
indicative samples of these lines of work can be found in [31, 32, 35, 29, 34, 30, 9]. Also, the
recent publication of [9] provides a very systematic and quite comprehensive survey of the ex-
isting literature on the effective and efficient traffic management of the various classes of the

guidepath-based traffic systems considered in this work.

Of particular interest and affinity to this work, are some recent developments that have ap-
peared in [39, 20], and connect the considered traffic scheduling problems to the notion of the
“integral multi-commodity flow (IMCF)” and the corresponding network-flow optimization the-
ory [1]. The realization of this connection has enabled the effective resolution of the particular
traffic scheduling problems that are addressed in [39, 20] through integer programming (IP)
formulations [37]. More specifically, these IP formulations either provide a complete repre-
sentation of the addressed traffic scheduling problem, or they are embedded as components in
more general solution algorithms for these problems; and especially in the latter case, they have
resulted in the expedient computation of near-optimal solutions for many instances from the
considered scheduling problems that involve a large number of agents and a complex structure

for the underlying guidepath network.

This paper seeks to complement the aforementioned developments by taking a closer look at
the combinatorial structure of the considered traffic scheduling problems, and focusing primar-
ily on the ability of this structure to provide good quality (lower) bounds for their optimal
objective value. The importance of the availability of good-quality bounds for hard scheduling
(or more general combinatorial optimization) problems is well understood in the corresponding
optimization theory; these bounds enable the assessment of the extent of the sub-optimality
of the solutions that are derived through the heuristic methods that were mentioned in the
previous paragraphs, and they can also guide and streamline the search for good solutions by
steering the search process away from regions of the underlying solution space that are of poor
quality [11, 3]. In certain, although rarer, cases, the computation of these bounds can also re-
veal additional structural information for the synthesis of efficient solutions for the considered

optimization problem [3, 14].

From a methodological standpoint, the starting point for the derivation of the bounds that
are sought in this paper, is a complete mathematical programming (MP) formulation of the
considered optimization problem. As already mentioned, the traffic scheduling problems con-

sidered in this work can be formulated as a Mixed Integer Program (MIP) [37]. Once such a



MIP formulation has been derived, there are two possible approaches to derive the sought lower
bounds: (a) One first bound can be obtained by relaxing the integrality property of the integer
(actually, binary) variables that model the more combinatorial elements of the considered prob-
lem; the resulting formulation is known as the “Linear Programming (LP) relaxation” of the
original MIP, and the corresponding bounds are referred to as the LP bounds. (b) The second
line of computation of the sought bounds is by “softening” some of the harder constraints in the
original MIP formulation, bringing these constraints into the original objective function as addi-
tional terms that will “penalize” the violation of these constraints by any contemplated solution;
the formulation that results from this modification is known as the “Lagrangian relaxation” of
the original MIP formulation, and the theory that deals with the systematic derivation of the
corresponding bounds and the analysis of their quality, is known as “(Lagrangian) duality”
theory [11, 3].

Furthermore, two additional important facts that have been established by Lagrangian duality
theory and are at the center of this work, are the following: (i) For MIP formulations of the type
considered in this work, Lagrangian duality can provide tighter bounds than the corresponding
LP bounds, in general [12]. (ii) The computation of the tightest Lagrangian-duality bounds
that result from a given selection of the relaxed constraints, boils down to the solution of
a concave optimization problem that is known as the corresponding “dual” problem. But
this concave optimization problem involves a non-smooth objective function and requires the
employment of sub-gradient optimization techniques; hence, its solution can be a slow and
unstable process, especially for large-scale instantiations of the considered problems [3]. These
two facts subsequently imply that the quality — or, the “tightness” — of the derived bounds and
the computational complexity that is involved in their derivation, can be contingent upon (a)

the starting MIP formulation, and (b) the employed method for the derivation of these bounds.

In view of the above remarks, the main contributions of this paper can be stated as follows:

1. First we provide a MIP formulation for the traffic scheduling problems that are considered
in this work that constitutes a “canonical” such formulation for these problems. More
specifically, the primary decision variables that are employed by this MIP formulation are
suggested by a natural notion of “state” for the considered traffic systems, and, together
with the constraints of this formulation, they define a straightforward representation of
the evolution — or of the “trajectory” — of this state under any contemplated feasible
schedule. Hence, the notions and the perspectives that are employed by this formulation
parallel the notions and ideas that underlie the formulations of more general optimal

control problems.

2. The aforementioned MIP formulation is subsequently used in order to derive tight lower



bounds for the considered scheduling problem through the Lagrangian duality theory that
was discussed in the previous paragraphs. More specifically, these bounds are generated
by relaxing some hard constraints in the original MIP formulation that “couple” the rout-
ing and scheduling decisions among the traveling agents. But in an additional important
step, it is shown that the corresponding “dual” problem that will compute the tightest
possible value among this set of bounds, possesses special structure that allows the even-
tual reformulation of this problem as an LP. Furthermore, the numbers of variables and
constraints of this LP are polynomially related to the system parameters |A|, |E|, and
the time horizon T that is employed in the presented formulation of the underlying traf-
fic scheduling problem. Hence, the hard non-smooth concave optimization problem that
was mentioned in the previous paragraphs, can be solved in our case through canned LP

software in an efficient and very robust manner.

3. We also provide an explanation of the linearizing result that was mentioned in item #2
above, by interpreting the obtained LP formulation as the LP relaxation of another MIP
formulation of the considered scheduling problem. In fact, it turns out that this new
MIP formulation of the considered scheduling problem is naturally motivated and defined
by the IMCF structure that is present in the dynamics of the considered traffic systems.
Hence, besides their explanatory role along the aforementioned lines, the results of this
part of our work also connect the developments of this paper to the recent developments
and insights of [39, 20].? They also establish that the bounds resulting from the alternative
modeling approach of the considered traffic scheduling problems that recognizes the IMCF
structure present in them, are of exactly the same quality and informational content with

the bounds obtained through the MIP formulation of item #1.

4. Finally, a last part of the paper presents the results of a set of computational experiments
that (i) demonstrate the computational potency and efficiency in the derivation of the
sought bounds that is provided by the paper developments, and, even more importantly,
(ii) help us assess the quality of the bounds that can be obtained from these develop-
ments, in terms of their proximity to the optimal objective value of the underlying MIP

formulation.

With this positioning of the paper content and its intended contribution, the rest of it is orga-
nized as follows: Section 2 provides a systematic description of the considered traffic scheduling
problems and their first MIP formulation that was described in item #1. Section 3 presents

the Lagrangian relaxation that is proposed for the MIP formulation of Section 2, formulates

2We emphasize, however, that our results have been developed in the Ph.D. thesis program of the first author
independently from, and in parallel to, the corresponding developments of [39, 20].



the corresponding “dual” problem, and establishes some important properties for this prob-
lem. Section 4 derives a series of LP (re-)formulations of the “dual” problem of Section 3, and
establishes formally the equivalence of these LP formulations to the original “dual” problem.
Section 5 introduces the alternative MIP formulation for the considered traffic scheduling prob-
lem, and provides a more intuitive explanation for the results of Section 4 by establishing the
equivalence of the LP relaxation of this new MIP formulation to the LP formulation of the
Lagrangian “dual” problem of Section 3. Section 6 presents the numerical results regarding the
computational tractability of the proposed LP-based approach for the solution of the “dual”
problem, and the tightness of the derived bounds. Finally, Section 7 concludes the paper and
discusses some directions for future work. We also notice, for completeness, that a preliminary,

more concise version of some of the presented results have appeared in [6, 8].

2 The traffic scheduling problem considered in this work: De-

tailed problem description and its first MIP formulation

In this section we provide a formal characterization of the traffic systems and the corresponding
traffic scheduling problem that are the focus of this work. Some of the concepts and the
terminology introduced in the subsequent discussion are motivated from our experience with
these scheduling problems in the context of the MHS and the quantum-computing operations
that were mentioned in the introductory section. But the overall positioning of the problem, and
the corresponding modeling assumptions, have been kept at a level of generality that renders the
presented developments easily transferrable to the other variations of these traffic scheduling

problems that were cited in the introductory section.

An abstracting definition of the guidepath-based traffic systems considered in this work: The
traffic system that is considered in this work can be formally abstracted as follows: The system
consists of a guidepath graph G = (V, E) that is traversed by a set of agents, A. Graph G is
assumed to be connected and undirected. The edges e € E of G model the “zoning” of the
underlying quidepath network, i.e., the segmentation of this network into a set of locations that
are allocated sequentially and exclusively to their occupying agents in order to perform their
traveling through this network. Hence, each edge e € E can be traversed by a traveling agent

a € A in either direction, but they can hold no more than one agent at any time.

Each agent a € A initially occupies an edge s, of G and also has associated with it a destination
edge d,. We want to define a set of routes that will take each agent a from its current location s,
to its destination location d, in a way that (i) observes the exclusive occupancy of the system

zones by the traveling agents, and (ii) optimizes an objective function that is defined with



respect to (w.r.t.) certain attributes of these routes. Different variations of the above problem
can be obtained through the detailing of: (a) the dynamics that define the agent motion within
a zone or their transitions between two neighboring zones; (b) the protocol that coordinates
the zone allocation to the traveling agents; and (c) the particular objective to be pursued by

the selected routes.

For the expository needs of this work, we define the additional problem elements that were
listed in the previous paragraph through the following assumptions: In our problem formulation,
we assume that the edge traversal time is uniform for all agent-edge pairs (a,e) € Ax E, and this
time constitutes a natural “time unit” that discretizes the dynamics of the underlying traffic.?
In the resulting discretized traffic model, it is further assumed that an agent a can transition
from an edge e, that it occupies at some period ¢, to a neighboring edge €', to be occupied
at period t + 1, only if edge €’ is unoccupied at period ¢t.* Also, while an edge e € E can be
traversed by an agent a € A in any direction, in the rest of this work we also assume that, once
agent a has entered edge e, it cannot reverse the direction of its motion on this edge. To capture
this sense of direction of the agent motion in its current edge, in our analytical formulations
of the considered scheduling problem, we shall represent each undirected edge e € F in the
original guidepath network, that connects some vertices v; and v;, with the pair of directed
edges (vs,v;) and (vj,v;); this replacement will turn the original graph G into a directed graph.
Furthermore, in this extended representation, for any edge e = (v;,v;), we shall also use the
notation of € to denote the “reverse” edge (v;,v;). Finally, in our formulation of the considered
scheduling problem, we shall seek to minimize the “makespan” of the employed schedule, i.e.,

the time by which every agent a € A has reached its destination d,.’

Finally, we also notice, for completeness, that in many practical application contexts, the
traffic scheduling problem that was outlined in the previous paragraphs will constitute the
“core” sub-problem that must be repetitively formulated and solved in the context of an MPC
/ “rolling-horizon” scheme [17] that will address more complicated routing schemes and/or
more dynamically evolving transport requirements for the considered traffic systems. The
complete definition of such an MPC scheme able to ensure the efficiency and the liveness of

the generated traffic, depends on the aforementioned operational assumptions that define the

3While facilitating the presentation of the subsequent developments, the presumed uniformity of the zone
traversal times is not restrictive, since one can adapt the presented developments to the non-uniform case by
using the greatest common divisor of the various zone traversal times as the discretizing time unit.

*As acknowledged in [39], this is a typical requirement for most models of guidepath-based traffic systems.
In the context of zone-controlled until-load MHS [13] and of the qubit transport systems that are employed by
quantum computing [5], this requirement is motivated by the need to ensure collision-freedom for the traveling
agents during the unobservable, transitional phase between time periods ¢ and t + 1.

5Besides its practical relevance in many applications, the selection of the schedule makespan as the employed
objective function also expresses our intention to address one of the most difficult variations of the considered
scheduling problem, since this criterion is a nonlinear function of the dynamics of the underlying traffic.



agent maneuverability and the employed zone allocation protocol; a more expansive discussion
on this MPC scheme and a systematic treatment of the aforementioned dependencies can be

found in [9, 26].

Formulating the considered traffic scheduling problem as a Mized Integer Program: Next, we
develop the first Mixed Integer Programming (MIP) [37] formulation for the traffic scheduling
problem that was detailed in the previous part of this section. The notation and the decision

variables that are employed in this formulation are defined as follows:

Notation

o V ={v,vy,...,u}: Guidepath-graph vertices

o F={e1,eg,....,en}, with ¢, = (v5,v;) VI € {1,...,n}: Guidepath-graph edges (or “zones”)

T (n x n): A binary matrix expressing the agent transitional dynamics on the guidepath
graph; T; ; = 1 iff a direct transition from e; to e; is allowed. We also set T;; = 1 Vi s.t.

e; € F
e ¢ = (v;,v;): Complementary edge of edge e = (v;, v;)
o ¢ ={e, € E:T,; =1Aq#1}: The set of input edges for e;, Ve, € E
o ¢ ={e,€ E:T;,=1Aq#1}: The set of output edges for e;, Ve; € E
o A={aj,as,...,ax}: The set of traveling agents
e d,: Destination edge for agent a € A

e s,: Starting edge for agent a € A; this edge also specifies the initial orientation for the

agent motion

e T: An upper bound on the required transport time, across all agents (and therefore an

upper bound on the optimal value of the objective function).

teT =4{0,1,...,T}: Time index

Decision Variables

e Vaec A Veec E,Vte T, xqet € {0,1} indicates whether, in the derived traffic schedule,
agent a is located on the directed edge e at timestep t; these decision variables define

a natural notion of “state” for the underlying traffic over the considered time horizon



T, and they constitute the primary decision variables of the considered traffic scheduling

problem. Also, for notational convenience, in the following, we shall denote by « the

vector that collects all the variables x4 ¢ ¢.

e w: An auxiliary variable that will represent the “makespan” — i.e., the total time to

completion — of the optimal traffic schedule.

The MIP formulation itself is as follows:

min w

s.t.
Yae A, Vte T, Z Taetr =1

ecE

Ya e A, Vee F, Taed = I{e:sa}
Vac A, zqq,7=1

Vae A, YVt e T\{T}, Zad,t+1 > Tadgt

Ya € .A, VYee E, Vt € T\ {T}, Ta,et < Taet+1 T Z La,e! t+1

e'ce®

Ve = (vi,vj) € Est.i<j, VteT\{0,T}, Z(xa,e,t +2460) <1
acA

Vac A Vee E, Vt € T\ {0}, 2aet+ D, (Tares—1+Tazi—1) <1
a’'€A:a’#a

T

T
\V/CL € A, w Z Z(l — $a7da,t) =T + 1-— Z.Ta’da,t
t=0 t=0

Vac A, Yee E, Yt €T, zqe:€{0,1}

9)

(10)

A brief explanation of the constraints appearing in the above formulation is as follows: Con-

straint (2) imposes the requirement that all agents must occupy one and only one position at

any time period. On the other hand, Constraint (3) places the agents a € A at their initial

zones s, at time ¢ = 0; in particular, the notation It._,, ) that appears in the right-hand-side

of this constraint denotes an indicator variable that is equal to 1 if the condition e = s, is true.

Constraint (4) requires that every agent must reach its destination edge, d,, within the provided



time horizon, while Constraint (5) further stipulates that agents cannot leave their destination
edges after reaching them.® Constraint (6) enforces the fact that agents can only transition
to adjacent, directionally compatible edges, and Constraint (7) prevents the concurrent occu-
pancy of an edge by more than one agent.” Constraint (8) enforces the additional requirement
that an agent can enter an edge at period t only if this edge was empty during the previous
period, t — 1. As discussed in the previous part of this section, this requirement is imposed
due to safety considerations, and it further implies that agents located on neighboring edges
can neither “swap” their edges nor “dovetail” each other in their transitions among a cascade
of such edges. Constraint (9) together with Equation (1) define the objective of the considered
formulation as the minimization of the makespan of the traffic schedule to be generated for the
traveling agents. Finally, Constraint (10) specifies the binary nature of all decision variables

Zaet- We also notice that the remaining decision variable w is a free variable.

The MIP formulation of Eqgs (1)-(10) provides a succinct characterization of the considered
scheduling problem, but it becomes computationally intractable even for moderately sized in-
stantiations of this problem. These computational challenges are further aggravated by the
“on-line” / “real-time” nature of the considered problem, and the strict time budgets that this
feature implies for the involved computations. Hence, in practice, the considered scheduling
problem typically will be solved by some heuristic algorithm. In the rest of this work, we use the
MIP formulation of Eqs (1)—(10) primarily as a starting point in order to compute high-quality
lower bounds for its optimal objective value (i.e., for the optimal makespan of the corresponding

scheduling problem).®
3 A Lagrangian relaxation for the MIP of Section 2, and the
corresponding “dual” problem

The proposed Lagrange relaxation and the corresponding “dual” problem: It should be evident

to the astute reader that the increased complexity of the MIP formulation of Eqs (1)—(10) arises

5This constraint is dictated by the broader logic that defines the MPC scheme that provides context for the
considered MIP formulation.

"In the statement of this constraint, we further assume that the constraint is observed by the problem data
that specify the initial positions, s,, and the destinations, d,, of the agents a € A.

8We also notice, for completeness, that the MIP formulation of Eqs (1)—(10) can be infeasible for some of its
instantiations, and the assessment of the corresponding (in-)feasibility is a hard problem in itself. In general, the
feasibility of the considered MIP will depend on (i) the topology of the underlying guidepath network and the
relative positioning of the edges s, and da, a € A, in this topology, as well as (ii) the selection of the parameter
T. Determining feasibility w.r.t. the first of the above two elements is a hard “reachability” problem that should
be addressed in the context of the “untimed” dynamics of the underlying traffic system, using, for instance, some
“linguistic” modeling framework for these dynamics, like automata theory or Petri nets [4]. On the other hand,
for feasible problem instances w.r.t. criterion (i), a pertinent 7' value that will not compromise this feasibility,
can be obtained through the solution of the corresponding scheduling problem by a heuristic method.

10



from the restrictions that are imposed by Constraints (7)—(9), since, otherwise, the traveling
agents could be routed to their target destinations, d,, a € A, through any shortest path in the
underlying guidepath network that connects the agent current location, s,, to the corresponding
destination, d,. Hence, a pertinent Lagrangian relaxation for this MIP will relax the “coupling”
Constraints (7)—(9). For a detailed specification of this relaxation, let us denote the three vectors

of the Lagrange multipliers that correspond to each of these three constraint sets, as follows:

e \: vector of Lagrange multipliers for constraint set (7);
e u: vector of Lagrange multipliers for constraint set (8);

e v: vector of Lagrange multipliers for constraint set (9).

In the following, we shall refer to the specific elements of the constraint sets (7)—(9), and the
corresponding Lagrange multipliers, by the particular index tuples that define these constraints
within the corresponding constraint set; hence, for instance, the elements of vector A will be
represented by Act, e € {(v;,v;) € E: i1 < j}, t € T\{0,T}. Under this notational convention,

the defined Lagrangian function can be written as follows:

Z (l'zz,e,t + xa,é,t) - 1| +

acA

L(z,w; A\, p,v) = w + Z Z et
{e€E:w;<v;} teT\{0,T}

+ Z Z Z Hae,t [xa,e,t+ Z (wa’,e,tfl + $a’,é,t71) -1

acAecE teT\{0} {a’€A:a’#a}

_|_

Nz

acA

T+1-w—>) xa,da,t] (11)
teT
with
A>0; pu>0; v>0 (12)

Furthermore, for any arbitrary pricing of the Lagrange multipliers A, p and v, the “relaxed”

version of the MIP formulation of Section 2 can be expressed as follows:

Z (xa,e,t + xa,é,t) -1 +

acA

Q(Avlj’a V) = %lgl{w + Z Z )\e,t

{e€Ew;<v;} t€T\{0,T}

_l’_

+ Z Z Z Haet |:%1,e,t + Z (wa’,e,t—l + xa’,é,t—l) -1

acAecE teT\{0} {a'cA:a’#a}

+Zl/a

acA

T+1l-w—>)_ xmdmt] } (13)

teT

11



s.t. the primal constraint sets (2)—(6) and (10)

Function O(A, p, v) is known as the “dual” function for the original MIP formulation of Sec-
tion 2 (under the particular selection of the relaxed constraints) [3]. Furthermore, since the
minimization problem in the right-hand-side of Eq. (13), that defines this function, is a relax-
ation of the original MIP formulation, it follows that function (X, pu, v) provides a lower bound
to the optimal value for the MIP formulation of Section 2, for any values of its variables A,
p and v. Naturally, we are interested in obtaining the tightest possible lower bound that can
be provided by 6(\, p,v). This bound can be obtained by solving the following optimization
problem:

max O\, p,v) s.t. Eq. (12) (14)
wV

The above formulation is known as the “dual” problem for the original MIP formulation of
Section 2 [3].

A structural analysis of the considered “dual” problem: Next, we proceed to reveal additional
structure in the Lagrangian function of Eq. (11) that will prove particularly useful for the
efficient evaluation of the dual function O(A, p,v), for any given vector (A, p,v), and for the
solution of the corresponding dual problem. By rearranging its terms, the Lagrangian function

of Eq. (11) can be rewritten as follows:

Lz, wi X, p,v) = Zw(TH)—K > >, Ae7t>+<ZZ 2. uwﬂ

acA {e€Ew;<v;} teT\{0,T} acAecE teT\{0}

>\e,t + ,u'a,e,t+

D AR XU ol (DS

acA acA L teT\{0,T} \{e€E:w;<v;}

La,e,t + Z

{e€Ew;>v;}

Z (Ma’,e,l + ,ua’,é,l)] Za,e,0t Z Ha,e, TLa,e, T — Va Z xa,da,t}

a’'€A:a’#a eck teT

)\é,t + Ha,e,t + Z (Ma’,e,t—l—l"‘
a’'€A:a'#a

Z (Ma’,e,t—l—l + Ma’,é,t+1)
a’'€A:a’#a

Ma’,é,t+1)‘| xa,e,t) + Z

ecE

(15)

Then, setting

N —[( D Ae¢)+<zz > u)] (16)

{e€E:v;<v;} teT\{0,T} acAecE teT\{0}

12



)\e,t + Ha,e,t + Za’eA:a’;éa (Ma’,e,tJrl + ,ua/,é,t+1)a

Vae A, Vi e T\{0,T}, Ve € E :v; < vy
Cg:,éft = \{ } 7 J (17)
Aé,t + Ha,e,t + Za’eA:a’yéa (Ma’,e,t—i—l + Ma’,é,t—i—l)a
Vae A, Vt € T\{0,T}, Ve € E : v; > vj;
C’i’e’fo = Z (Mot e1 + Haren), Ya € A, Ve e E; (18)
a’'€A:a’#a
A

Coklr = Maer, Va € A, Ve € B; (19)

we obtain the following expression for the Lagrangian function:

L(z,w; A\, p,v) = Z Vo(T+ 1)+ Axp +w(l — Z Va)

acA acA
A A A
+) { YooY Cotiwaer +Y Cotoracoty  Cotpaer — Vaﬂ?a,da,t} =
aeA \ ceE+eT\{0,T} c€E c€E teT
Z Vo(T+ 1)+ Axp +w(l — Z V) +Z Z Z C;gftxa,e,t — U, Z xa,da,t] (20)
acA acA acA LeeEteT teT

Also, from Eq. (20), we get the following representation of the dual function:

O, u,v) = (T+1) Z AN min {w(l - Z Va)
acA ’ acA

2

acA

Z Z C(i’elftxa,e,t — Va Z xa,da,t‘| } (21)

e€EteT teT
s.t. the primal constraint sets (2)—(6) and (10)

The minimization problem that appears in the right-hand-side of Eq. (21), when combined

with the free nature of variable w in this problem, further imply the following proposition:

Proposition 1 At any optimal solution (AN*,p*,v*) of the dual problem that is defined by
Eqs (14), (12), it must hold that

> =10 (22)
acA

Proof: It 3" ,c 4vs < 1.0 (resp., > ,ca Ve > 1.0), we can make the right-hand-side of Eq. (21)

13



arbitrarily small by setting the value of the free variable w arbitrarily small (resp., arbitrarily
large). O

To facilitate the subsequent discussion, let us define the finite set X by

X = <z satisfying primal constraint sets (2)—(6) and (10 23
ymg p

Then, an immediate implication of Proposition 1 is the reduction of the dual problem of

Eq. (21) to the following simpler form:

%3)59()\,% v) = (T+1)+Ax,+ ;rg)r(l{ Z

Z Z C;:gft$a,e,t — Vq Z xa,da,t‘| } (24)

a€A LecEteT teT
s.t.
A>0; p>0; v>0; > v, =10 (25)
a€EA

A first remark regarding the above formulation is that the minimization problem that defines
the eventually optimized dual function O(A, p, v) is separable with respect to the agent set A,

a fact that will have some very significant implications for the subsequent developments.

A second important implication of the formulation of Eqs (24)-(25) is that function 6(A, p, V)
can also be set in the form

OO\ pv) = min {(A", u" ") g(@) |+ (T + 1) (26)

where, for any given € X, the components of the corresponding vector g(x) are linear
functions of x that are completely defined by (i) the structure of the function 6(A, u, v) defined
in Eq. (24), and (ii) Eqs (16)—(19) that define the involved quantities Ay , and Cg’eﬁft. Eq. (26)
reveals the structure of 8 as a polyhedral concave function, and therefore, non-differentiable at
the points of intersection of its defining hyperplanes. Hence, the solution of the dual problem
that is defined by Eqs (24)—(25) must rely on subgradient optimization methods. In general, the
application of subgradient optimization methods to formulations that are generated through
duality theory, can be challenged by slow and non-monotonic convergence. But, in the next
sections, we show that the optimization problem of Eqs (24)—-(25) can be re-formulated as an
LP that is effectively solvable by commercial LP solvers; hence, for the considered class of
scheduling problems, the corresponding dual problem can be solved exactly in finite time, in a

very robust and efficient manner.
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4 Reformulating the considered “dual” problem as an LP

A first linearization of the “dual” problem of Eqs (24)—(25): To derive the main results of this
paper, we start with the observation that the representation of the “dual” function according
to Eq. (26) allows us to express the “dual” problem of Eqgs (24)-(25), modulo the term 7"+ 1
in the right-hand-side of Eq. (24), as the following LP:

}\Tﬁu},{uu (27)
s.t.
Ve e X, u < gl@) - (AT, p" )" (28)

> ve=10 (29)

acA

A>0; p>0; v>0 (30)

Furthermore, from standard LP duality theory [19], the optimal value of the above LP can
also be obtained by solving its dual LP, that has the following form:

min (31)
e

xeX

[—11,]- { Z ] = > 7.9 (32)

> v.=10 (33)

reX

¥>0; z>0 (34)

In the above LP formulation, the nonnegative vector « collects the dual variables that cor-
respond to the constraints of Eq. (28) in the primal LP, and the free variable v is the dual
variable corresponding to the constraint of Eq. (29). On the other hand, vector z is a set of
“slack” variables that converts the constraint of Eq. (32) to an “equality” constraint. Further-
more, in Eq. (32), I denotes the identity matrix of dimensionality & equal to the total number

of Lagrange multipliers A, p and v, and 1, is a k-dimensional binary (column) vector with its
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unit elements placed at the components that correspond to Lagrange multipliers v.

While the formulations of Eqs (27)-(30) and Eqgs (31)-(34) provide valid LP representations
for the dual problem of Eqs (24)—(25), their practical usefulness is limited by the fact that they
require a complete enumeration of set X. As already noticed, set X is finite, but it can also

grow extremely large.

However, in the rest of this section we shall show that, in the considered context, X admits a
distributed representation that enables the rewriting of the above LPs in a much more compact

form in terms of the employed numbers of variables and constraints.

The alternative LP formulations of the considered “dual” problem: The starting point for de-
veloping the new LP formulations of the considered “dual” problem is the observation provided
in the closing part of Section 3 that the constraints defining the set X are totally separable
across the agents a € A. Hence, the vectors  that are the elements of set X can be perceived
as the concatenation of some vectors x,, a € A, with each vector x, living in a space X, that
is defined by the corresponding subset of the Constraints (2)—(6) and (10) that refer to agent
a; more formally,

X = XqenXq (35)

From a more conceptual standpoint, each set X,, a € A, encodes all the possible routes in the
guidepath network G that take agent a from initial location s, to its destination location d,
within the provided time span T'. A compact way to represent all these routes is by an acyclic
digraph G,. The nodes of this digraph are labeled by (e,t) and signify the placement of agent
a at (directed) edge e at time period ¢. On the other hand, the edges of G, connect nodes
(e,t) for t € {0,1,...,T — 1} to nodes (¢/,t + 1) with ¢’ € {e} Ue®. For T adequately large
to ensure the feasibility of the original MIP of Section 2, the digraph G, will have node (s4,0)
as its single “source” node, and node (d,,T") as its single “sink” node. Hence, each feasible
route in X, corresponds to a path leading from node (s4,0) to node (dq,T). Furthermore, the
connectivity of digraph G, encodes the additional requirement that a feasible route for agent a
does not leave the destination edge d, once it has reached it for the first time; i.e., for every
node (dg,t), t € T\ {T}, the only emanating edge from this node is the edge leading to node
(dq,t+1). Finally, it is clear that each digraph G,, a € A, can have no more than |E|-T nodes,
and it can be constructed through elementary reachability analysis on the guidepath network
G in time O(|E]* - T).

Next, we employ the graphical representation of the sets X,, a € A, that was defined in the
previous paragraph, in order to provide a more efficient encoding of Constraints (32) and (33)

in the LP formulation of Eqs (31)—(34). A closer examination of these two constraints will
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reveal that they essentially employ the convex hull of the vector set {g(x) : @ € X}, where the
vector function g(-) is the function that was introduced in Eq. (26). Let us denote this convex
hull by Conv({g(z) : € X}). The next proposition establishes a distributed representation
of Conv({g(x) : ¢ € X}) by means of the convex hulls of the vector sets X,, a € A.

Proposition 2 It holds that:

Conv({g(x) :x € X}) = {g(q) : g € xqeaConv(X,)} (36)

Proof: As remarked in Section 3, each component of the vector function g(x) is a linear
function of x, and therefore,
g(x) = A-z+p° (37)
for an appropriately defined matrix A and vector 2. 9

Furthermore, from Eqs (26), (37) and the definition of Conv({g(x) : * € X }), we have:

Conv({g(z) :x € X}) =
{9= G(A-z+B%): VoeX, & >0, Y & =10} =

rxeX xzeX
{9=A- > &G ax+p:VoeX, &>0; > &=10}=
rxeX xeX

{g=A-q+p%:qec Conv(X)} (38)
Finally, from Eq. (35), we also have that
Conv(X) = XgeaConv(X,) (39)

and the proof is complete. [J

Each element g, € Conv(X,), a € A, can be represented by means of a flow f, on the
corresponding graph G,, that transfers a unit of fluid from the “source” node of G, to its “sink”

node. More specifically, for some g, € Conv(X,), a € A, let

Qo= Y &a.Ta; V0o € Xq, &3, 2 0; > &, = 1.0 (40)
ra,€EXq xa€Xq

Then, the flow f, on the graph G, that represents the vector q,, sends through some edge
((e,t), (¢/,t 4+ 1)) of this graph an amount of fluid equal to the total weight of the vectors x,

%A complete definition of matrix A and vector 8% can be obtained from the parsing of the right-hand-side of
Eq. (11) that defines the Lagrangian function employed in this work.

17



that involve the transition ((e,t), (¢/,t 4 1)) in the corresponding routes. The vector q,, itself,
consists of the amounts of fluid that are routed through the different nodes (e, t) of the graph
G, by the aforementioned flow pattern for f,.

Hence, for each a € A, the set Conv(X,) can be represented parametrically by a set of linear

equations

qa:Qa'fa (42)

with the matrices F,, Q, and the vecrtor 3! suitably defined. More specifically, in the above
representation, Eq. (41) expresses the “flow balance” equations that must be satisfied by vector
f.; these equations are determined by the topology of the corresponding graph G,, and the
unit volume of the transferred fluid. On the other hand, Eq. (42) defines the vector g, as a

linear function of f,, as described in the previous paragraphs.'?

Furthermore, we combine the linear systems of equations that are defined in Eq. (41) for each

agent a € A, into the single equation

F-f=p"; f>0 (43)

where F' is a block-diagonal matrix that collects the matrices F,, a € A, and 8" is the vector
that results from the concatenation of the vectors ,3611, a € A. Also, we shall let () denote the

block-diagonal matrix with its diagonal blocks being the matrices (),, a € A, and define

A=A4-Q (44)

Finally, by combining all the above developments, the original LP formulation of Eqs (31)—(34)

can be rewritten as

min ¢ (45)
s.t.
f
F 0 0 | B
A -1 1,,} a [,32] (46)
F>0;, z>0 (47)

19A more exact characterization of the elements F,, 8% and Q, that appear in Eqgs (41) and (42), is provided
in Section 5.
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Also, the dual of the above LP has the form:

max (87 -n+(8%)" - p (48)
s.t.
FT'.n—AT.p <0 (49)
17.p =10 (50)
p>0 (51)

The vectors  and p that constitute the decision variables in this last formulation, collect,
respectively, the dual variables for the constraints that correspond to the first and the second
rows in Eq. (46). Furthermore, the LP of Eqs (48)—(51) is the analogue of the original LP
formulation of Eqs (27)—(30) in the distributed representation of the set X and its convex hull
Conv(X) that were introduced in the previous paragraphs. This analogy is further characterized

and analyzed in the following theorem.

Theorem 1 The LP formulation of Eqs (48)-(51) is a valid representation of the “dual” prob-
lem of Eqs (24)-(25) modulo the term T + 1 that appears in the right-hand-side of Eq. (24).
Furthermore, for any optimal solution of this LP, (n*, p*), the vector p* defines an optimal set
of Lagrange multipliers for the “dual” problem of Eqs (24)-(25).

Proof: First we notice that the two LP formulations of Eqs (48)—(51) and Eqs (27)—(30) must
have the same optimal objective value, since (i) they are the respective duals to the two LPs
that are defined by the equation sets (45)—(47) and (31)—(34), and (ii) the last two LPs are
equivalent by construction. But the optimal value of the LP formulation of Eqs (27)—(30) is
equal to the optimal value of the “dual” problem of Eqs (24)—(25) modulo the term 7"+ 1 that
appears in the right-hand-side of Eq. (24). This proves the first part of Theorem 1.

To establish the second part of the theorem, first we notice that Proposition 2 implies that in

the LP formulation of Eqs (27)-(30), Constraint (28) can be substituted by the constraint:

Vg € conv(X), u < g(g)" - (AT, p" ") (52)

Next, let us consider a “flow” vector f that satisfies the constraints of Eq. (43), and take the

inner product of this vector f with the left-hand-side of Eq. (49); the non-negativity of the
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elements of f, together with Eqs (42), (44) and Proposition 2, imply that

Vfst. F-f=p': f>0:

frFT m—fT AT p =B n+ (B - p—gl@” -p< 0 (53)

where ¢ = @ - f € Conv(X).

From the above developments, it is clear that any feasible solution for the LP of Eqs (48)—(51)
defines a feasible solution for the LP of Eqs (27)-(30) by setting u = (817 - n + (8%)T - p and
()\T, u’ v1T = p, and these two feasible solutions give the same objective value to the two
LPs, namely, the value of u = (8)7 - n + (8%)” - p. But then, the second part of Theorem 1
results by considering an optimal solution (n*, p*) of the LP of Eqgs (48)—(51). O

Some complexity considerations: It should be clear from the above discussion that each diag-
onal block F,,a € A, in the sub-matrix F' appearing in the left-hand-side of Eq. (46), has a
dimensionality of O(|E|-T) x O(|E|> - T). At the same time, matrix A in the left-hand-side
of Eq. (46) has a number of rows equal to dim(A”, u”, v7) (i.e., the total number of the vari-
ables that appear in the “dual” problem), and a number of columns equal to dim(f), which
is O(|A| - |E|? - T). Hence, the numbers of variables and constraints in the LP formulation of
Eqs (45)—(47) are polynomially related to the primary parameters that define the original MIP
formulation, i.e., (i) the number of edges, |E|, in the guidepath network G, (ii) the number
of the circulating agents, |.A|, and employed time horizon T'. And, of course, a similar remark
applies to the numbers of variables and constraints for the dual LP of Eqs (48)—(51). Hence, the
derived LP of Eqs (48)—(51) is, indeed, a very convenient representation of the original “dual”
problem of Eqs (24)—(25).

In Section 6 we shall also present a series of numerical experiments that will demonstrate more
concretely the ability of the LP formulation of Eqs (48)—(51) to provide tight lower bounds to
the considered scheduling problem in a computationally robust and efficient manner. But before
turning to these computational developments, in the next section we provide another derivation

of this LP that provides further insights for its origin and its informational content.

5 An alternative MIP formulation of the considered traffic sched-

uling problem

In this section, we present an alternative MIP formulation for the traffic scheduling problem
of Section 2. This formulation is motivated by the LP formulation of Eqs (45)—(47), and it

provides the basis for an alternative interpretation of the results of Section 4. More specifically,
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the new MIP formulation of the considered scheduling problem that is presented in this section,
takes the form of an integral multi-commodity flow (IMCF) problem [1], where the transported
commodities are the traveling agents. This IMCF problem is formulated on a new acyclic
digraph G that encodes all the potential routes for the traveling agents over the considered time
horizon T', and it also includes a number of “side” constraints expressing the various restrictions
that are imposed by the zone allocation protocol. Furthermore, the IMCF structure of the new
MIP formulation gives it the “integrality” property of [12], and therefore, the lower bound to
the optimal makespan that is obtained through Lagrangian duality theory from this MIP, is
equal to the bound that is obtained from its LP relaxation.'! The picture is completed by
establishing that the LP of Eqs (45)—(47) is essentially the LP relazation of the new MIP.

In the rest of this section, we develop all the results that were outlined in the previous para-
graph. An additional gain from the following developments is a more explicit characterization
of the various elements that appear in Eq. (46). Finally, as pointed out in the introductory
section, the following results also establish some affinity between this work and the works of
[39, 20] that have highlighted the existing connection between the considered class of traffic
scheduling problems and the IMCF model.

The alternative MIP formulation of the traffic scheduling problem of Section 2: As already
mentioned, the new formulation of the traffic scheduling problem that is considered in this
work, perceives the route of each agent a € A as an integral unitary flow ¢,. More specifically,
flow ¢, is defined on an acyclic digraph G that, itself, is defined as follows: The node set Vg of
graph G is equal to E x T', and its edge set, Eg, consists of the nodal pairs ((e,t), (¢/,t + 1))
with ¢’ € e* U {e}. Flow ¢, carries a unit of fluid from node (s,,0) to node (d,,T'). Hence, the

flow vector ¢, is of dimensionality |Eg|, and it must satisfy the following equations:

> ¢al(sa,0), (¢, 1)) = 1.0 (54)

e'essU{sq}

> ¢a((¢, T —1),(de, T)) = 1.0 (55)

e'e *d,U{da}

V(e,t) € Vg \ {(5a,0), (da, T)},
Z ¢a((6,7 l— 1)7 (ev t)) = Z (ba((e? t)? (6/7 t+ 1)) (56)
e'e *eU{e} e’ce*U{e}
V((e,t), ('t +1)) € Eg, a((e,t), (€/,t+1)) €{0,1} (57)

1 As remarked in the introductory section, in the general case, the bounds obtained from the LP relaxation
of a MIP formulation might not be as tight as the corresponding bounds that are obtained through Lagrangian
duality theory [3].
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It should be clear from the above definitions that any flow vector ¢, satisfying Eqs (54)—
(57) defines a feasible route that takes agent a € A from its initial location s, at time 0, to
its destination location d, by time period 7. Similarly, any feasible route for agent a can
be represented as a flow vector ¢,. Hence, any possible schedule for the considered traffic

scheduling problem is represented as a multi-commodity flow on digraph G.

However, there is a need for further constraints that will establish the validity of the traffic
schedules that are defined by the flow vectors ¢,, a € A, w.r.t. the imposed zone allocation

protocol. These additional constraints can be derived as follows:

First we notice that the “state” variables x,.; that were employed by the MIP formulation

of Section 2, can be expressed by means of the “flow” vectors ¢, as follows:

Va€ A Ve €E, Taep= . ¢al(e,0),(€,1)) (58)
e’ce*U{e}
V(L & ./4, Ve S E, m(w’T - Z ¢a((elaT - 1)7 (G,T)) (59)
e'e *eU{e}

Vae A, Yee E, Yt e T\ {0,T},
Taet = Z Ga ('t —1), (e, 1)) = Z da((e,t), (€', t+1)) (60)

e'c *eU{e} e’ce*U{e}

But once the “state” variables 4. of the initial MIP formulation of Section 2 have been
retrieved through Eqs (58)—(60), the constraint set of the new MIP formulation can be completed
by appending to it Constraints (5), (7) and (8) of that first MIP formulation. As in the original
MIP formulation, these three constraint sets express, respectively, (i) the requirement that an
agent does not leave its destination edge once it reaches it, (ii) the unitary capacity of each
zone in the guidepath network G, and (iii) the requirement that an agent can advance to a zone

e at period t only if this zone was free during period ¢ — 1.

To complete the definition of the new MIP formulation, we must also define its objective
function. This function is readily defined in terms of the new primary decision variables ¢, a €

A, by defining the following cost functions C,, a € A, on the edge set Eg of digraph G:

Va € A, V((e,t),(¢',t +1)) € Eg, Cal(e,t), (¢t +1)) = (61)

0 ife=¢€ =dg;
1 otherwise.

Then, the makespan of any feasible schedule represented by a set of flows ¢, a € A, is given

by max,e4 {CL - ¢,}, and therefore, the objective of our traffic scheduling problem can be
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expressed by
min w (62)

where w = maxge4 {CL - ¢, }. Finally, the resulting formulation can be linearized by eventually

minimizing the auxiliary variable w, under the additional constraints

Vac A, w > CI. ¢, (63)

The next theorem summarizes all the above developments, providing a succinct characteriza-

tion of the new MIP formulation for the considered traffic scheduling problem.

Theorem 2 An alternative MIP formulation for the traffic scheduling problem of Section 2
is provided by the objective function of Eq. (62), and the constraint sets that are defined by:
(i) Eqs (54)-(57); (ii) the Constraints (5), (7) and (8) of that original MIP formulation of
Section 2, where the original variables x, ¢+ have been substituted by the corresponding expres-
sions of Eqs (58)-(60); and (iii) Eq. (63). The primary decision variables of this new MIP
formulation are the vectors ¢,, a € A, with each vector ¢, defining a unitary integral flow on

the digraph G that was defined at the beginning of this section. [J

The connection between the LP relaxation of the MIP formulation of Theorem 2 and the LP of
Eqs (45)-(47): In order to see the connection between the MIP formulation of Theorem 2 and
the LP of Eqgs (45)—(47), let us consider a slight variation of the new MIP, where the integral
unitary flows ¢,, a € A, are defined on the corresponding subgraphs G, of the original digraph
G, that were defined in Section 4. We remind the reader that these subgraphs enforce the
additional requirement of Constraint (5) in original MIP formulation of Section 2; hence, the
employment of these subgraphs for the specification of the corresponding flows ¢, removes the

need for the employment of Constraint (5) in the new MIP formulation.

Also, let us write the constraints of the new MIP that are induced by Constraints (7) and (8)

of the original MIP formulation of Section 2, in the form

A(7,8) "o+ ,3%7,8) <0 (64)

where the vector ¢ is the concatenation of the vectors ¢,, a € A, and the elements 121(778) and
,8%7?8), that appear in the above equation, are defined accordingly. Furthermore, we replace the

constraint of Eq. (63) with the constraint

Agsy - (T+1)-1 < w-1 (65)
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where the matrix 4(65) is appropriately defined.

Finally, Constraints (64) and (65) can be combined to the following constraint:
A 2 0
R Bs) < W (66)
Aes)

—(T+1)-1 1
Then, it is not hard to see that the LP of Eqs (45)—(47) is the LP relaxation of the MIP that
is obtained from the MIP formulation of Theorem 2 through the slight modifications and the

additional notation that were introduced in the previous paragraphs; we invite the reader to

work out the relevant details.

The “integrality” property for the MIP formulation of Theorem 2: In the MIP formulation that
was defined in the last paragraph, the “coupling” constraints across the different agents are the
constraints that appear in Eq. (66). The relaxed version of our traffic scheduling problem that
is obtained through the Lagrangian relaxation of these constraints, boils down to the solution of
a set of “shortest path” problems that are defined on the corresponding digraphs G, and possess
a cost structure that depends on the employed Lagrange multipliers. This particular structure
of the Lagrangian relaxation further implies that it will have an integral optimal solution, ¢*,
for any selection of Lagrange multipliers; i.e., it possesses the “integrality” property of [12]. But
then, Theorem 2 in [12] implies that this Lagrangian relaxation cannot improve any further the
performance bound that is obtained from the LP relaxation of the corresponding MIP, and that
the bounds provided by the LP formulations of Section 4 remain the tightest possible that can
be obtained through the presented analysis.

Finally, we also notice, for completeness, that the bound provided by the LP relaxation of
the MIP formulation of Section 2 might not be as tight as the bound that is obtained through
the corresponding “dual” problem of Eqs (24)—(25); a counter-example establishing this fact is
provided in [5].

6 A numerical experiment

The performed experiment: In this section, we demonstrate and empirically assess, by means of a
numerical experiment, (i) the computational tractability of the LP formulation of Eqs (48)-(51),
and (ii) the tightness of the obtained bounds. More specifically, in the presented experiment,
we formulated and solved the LP of Eqs (48)—(51) for a number of instantiations of the traf-
fic scheduling problem considered in Section 2, that were defined by means of the guidepath

network depicted in Figure 1.
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Figure 1: The guidepath network used in the numerical experiment that is presented in Sec-
tion 6.

120 121

The guidepath network of Figure 1 provides 133 distinct zones for the traveling agents, orga-
nized in the depicted grid.'? In the presented experiment, we generated randomly a number of
instances of the original MIP formulation of Section 2, while varying the number of traveling
agents from 3 to 30, with a step-increase of 3. For each of these levels, we generated five repli-
cations, and for each replication, we obtained an upper bound 7" to the optimal makespan w*
using some of the heuristic algorithms that are reported in [9, 7]. Subsequently, we formulated
and solved the corresponding LP formulation of Eqs (48)—(51). All the LP formulations were
solved through CPLEX, while the preparation of the input files for CPLEX from the original
problem data was performed through MATLAB. The corresponding computation was executed
on a 2013 Macbook Pro with a 2.4 GHz Intel Core i5 processor and 8 GB of 1600 MHz DDR3
RAM.

An empirical assessment of the computational tractability of the LP formulation of Eqs (48)-
(51): Figure 2 plots the computational times required for setting up and solving the LP formu-
lation of Eqgs (48)—(51), as a function of the number of traveling agents; more specifically, the
reported numbers are the averages of the computational times that were observed for the five
corresponding replications. As it can be seen from the plot of Figure 2, the required compu-
tational times increase with the number of agents involved and the resulting congestion in the
underlying guidepath network. But the presented approach remains tractable for pretty large

instances of the underlying scheduling problem.

12Tn the graph of Figure 1 the available zones are encoded by the graph nodes and not by its edges; but the
translation of this structure to the corresponding model of Section 2 is pretty straightforward.
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Figure 2: A plot reporting the computational times observed in the numerical experiment of
Section 6.

In order to provide (i) a more vivid characterization of the congestion involved in the most
challenging instantiations of the presented experiment, and (ii) an appreciation of the impact of
this congestion on the observed computational times, we notice that a circulation of 30 agents
in the depicted grid of Fig. 1 results in a node occupancy of this grid of almost 25%; i.e., one out
of four nodes of this grid is occupied by some traveling agent. In the context of the considered
experiment, this high congestion subsequently results in an increased sub-optimality of the
solutions that are returned by our heuristic algorithms as estimates of the optimal makespan,
and this fact further translates into inflated T-values for the LP formulation of Eqs (48)—(51).
Finally, according to the complexity analysis that is provided at the end of Section 4, these
inflated T-values increase the “size” of the LP formulation of Eqs (48)—(51), in terms of the

numbers of variables and constraints that are employed in it.

Another pertinent remark for a better appreciation of the data that is provided in the plot of
Fig. 2, is that the largest part of the times reported in Figure 2 was consumed by MATLAB
for setting up the corresponding formulations. We believe that the reported times can be
curtailed considerably by using a more streamlined code for this task, developed in a more

basic programming language like C.

Finally, in order to provide the reader with some more concrete appreciation of the computa-
tional effort that was involved in the presented experiment, we also notice that the largest LP

formulated and solved in this experiment employed 184,444 variables and 316,025 constraints.

An empirical assessment of the tightness of the bounds that are returned by the LP formulation

of Eqs (48)—(51): Table 1 provides an empirical assessment of the tightness of the bounds that
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Table 1: Assessing the quality of the obtained bounds for the problem instances of the experi-
ment of Section 6.

# agents D1 H1 D2 H2 D3 H3 D4 H4 D5 H5 Av. Rel. Gap
3 14 | 14 || 13 | 13 || 19 | 19 || 12 | 12 || 17 | 17 0
6 15 | 15 || 13 | 13 || 19 | 19 | 12 | 12 || 17 | 17 0
9 16 | 16 || 13 | 13 || 19 | 19 || 17 | 17 || 17 | 17 0
12 16 | 16 13 | 13 19 1 19 || 21 | 21 17 | 17 0
15 17 | 18 || 13 | 14 || 19 | 19 || 21 | 21 || 17 | 20 0.06
18 17 | 18 || 13 | 15 || 20 | 20 || 21 | 21 || 17 | 18 0.05
21 17 | 18 || 16 | 16 || 20 | 20 || 21 | 21 || 17 | 19 0.03
24 17 | 18 || 16 | 21 || 20 | 20 || 21 | 21 || 17 | 19 0.08
27 21 | 21 16 | 20 || 20 | 20 || 21 | 21 17 | 21 0.08
30 22 | 30 || 16 | 20 || 20 | 20 || 21 | 26 || 17 | 21 0.17

are obtained through the LP formulation of Eqs (48)—(51). Since it is not possible to compare
these bounds against the optimal objective values of the corresponding MIPs, due to practical
difficulties with solving these MIPs to optimality, we compare them against the makespan of the
optimized schedules that are obtained through the heuristic schedulers that have been developed
in [9]. More specifically, each line in Table 1 concerns the five problem instances that have been
generated in the considered experiment for the number of agents that are reported in the first
entry of the line, and for each of these five instances, it reports (i) the obtained bound in column
D;, and (ii) the makespan that is attained by the heuristic schedulers of [9], in column H;, for
1 =1,...,5. Furthermore, since the optimal solution for the MIP of Section 2 has an integer
value, columns D; of Table 1 report the ceilings of the optimal values of the corresponding LPs;
i.e., these last values have been rounded up to the next integer. Finally, the rightmost entry of

9

each line in Table 1 reports the “average relative gap” across the corresponding five problem

instances, where the “relative gap” for a single instance ¢ is computed by

H; — D;

The coincidence of the entries in many of the pairs (D;, H;), in the data of Table 1, testifies to
the high quality of, both, (i) the lower bounds that are obtained through the methodology that
has been developed in this paper, and also (ii) the schedules that are returned by the heuristic
scheduler of [9]. Furthermore, whenever these two entries differ for a certain pair, it is unclear
whether the discrepancy is due to the poor quality of the bound D; or the sub-optimality of

the schedule that provides the corresponding value H;.!> But even with these inflations, the

131n fact, in certain cases, we can actually infer that the observed gap is due primarily to the sub-optimality of
the schedule that is utilized in the estimation of the corresponding gap. As a concrete example, we refer to the
case of pair (Ds, Hs) in the line of Table 1 corresponding to 15 agents. Looking at the column for Hs, we observe
the sequence (17,20, 18) for the rows corresponding to number of agents 12, 15 and 18. But the construction of
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relative gaps that are reported in the last column of Table 1 are still quite low. Finally, we
should also point out that the higher values that are observed in the last few rows of Table 1,
can be explained by the remarks that were provided in the earlier parts of this section, regarding
the challenges that are experienced by the schedulers of [9] as the density of the traveling agents
in the underlying grid becomes pretty large; these remarks also explain the common trends that

are observed in the last column of Table 1 and in the plot of Fig. 2.

7 Conclusions

This work has sought to develop (lower) performance bounds for a traffic scheduling problem
that arises in many application contexts, ranging from industrial material handling and robotics
to computer game animations and quantum computing. In a first approach, the sought bounds
were obtained by applying the Lagrangian relaxation method to a MIP formulation of the
considered scheduling problem that is based on a natural notion of “state” for the underlying
traffic system and an analytical characterization of all the possible trajectories of this state
over a predefined time horizon. But it was also shown that the corresponding “dual” problem
that provides these bounds, can be transformed to a linear program (LP) with numbers of
variables and constraints polynomially related to the size of the underlying traffic system and
the employed time horizon in the MIP formulation. Furthermore, the derived LP formulation
constitutes the LP relaxation of a second MIP formulation for the considered scheduling problem
that can be obtained through an existing connection between this problem and the IMCF model.
Finally, the theoretical developments of the paper were complemented with a computational
part that demonstrates the efficacy of the pursued methods in terms of the quality of the derived

bounds, and their computational tractability.

Our future work will seek to further assess the potential of the analytical insights and of the
computational capability that were established in this paper, towards the development of further
analytical methodology for the computation of near-optimal solutions for the considered traffic
scheduling problems. In fact, it is also possible to extend the applicability of the presented
formulations and bounding methods to other, more general problems that involve sequential
resource allocation, like various versions of the notorious “job shop” scheduling problem [25];
the systematic exploration of this possibility, and of the potential gains incurred by it, is another
part of our future work. Finally, at a more general level, our future work will also seek the

further development of the MPC control scheme for the considered traffic systems that has been

the corresponding problem instances through the addition of three agents from each instance to the next, implies
that the optimal makespans for these three problem instances should be monotonically increasing. Therefore,
the actual optimal makespan for the fifth problem instance with 15 traveling agents is actually 17 or 18, and not
20.
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presented in [9, 26], so that it provides a complete control framework for the broadest possible

range of these traffic systems.
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