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Preface

Der Kunde ist Konig.

(German saying)

Public transportation plays an important role in most populated areas. Espe-
cially in metropolitan regions public transportation systems are widely used.
But unfortunately, public transportation is often a subject of complaints. Cus-
tomers are annoyed about “unfair prices”, about “bad service” and in partic-
ular get upset in case of delays. Such complaints are understandable, but for
the public transportation companies it is often impossible to provide a better
service without increasing the costs. The reason for these difficulties is the
complexity and the size of the planning problems arising.

The theory of optimization provides a sound methodology for finding good
solutions, if a mathematical model of the respective problem is known. More-
over, due to the availability of fast computers many problems that seemed to
be intractable some years ago can nowadays be solved.

This work provides suitable models for planning public transportation systems
from a customer-oriented point of view, but taking into account the limited
budget public transportation companies have to respect. In particular, we
develop and analyze optimization models for the following three problems:

Part I: Stop location. Here we deal with the location of stops along bus
routes, or of stations along railway tracks. As objective functions we con-
sider the number of customers living close to a station and the additional
travel time arising by the stopping activities of the trains or buses. In
particular, we discuss how to find the minimal number of stops to cover
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a given set of demand points or demand regions, how to cover as many
customers as possible with a given budget and both problems together in
a bicriteria setting.

Part II: Delay management. If a vehicle arrives at a station with a delay, pas-

sengers who wish to change into another vehicle, say a bus, may miss their
connection, if this bus departs on time. Such wait-depart decisions and
their impact on the whole transportation system are investigated from
the customers’ perspective. As objective functions we hence discuss the
sum of all delays over all passengers, the number of missed connections,
and the sum of all delays over all vehicles. The latter two objectives are
treated as a bicriteria optimization problem.

Part III: Zone planning. In order to design a zone tariff system, the complete

transportation area has to be partitioned into zones, and prices for trav-
eling through 1,2,3,...zones have to be defined in such a way that the
current income of the public transportation company does not decrease
too much. As objective function we consider the deviations between the
new prices and some given reference prices. These deviations can be in-
terpreted as the fairness of the new tariff system or as the changes to the
current ticket prices.

All three problems were brought to my attention within real-world projects,
and some of the obtained results have already been implemented and applied
in practice. Nevertheless, the main focus of this work is to develop a consistent
mathematical theory and to present basic results within all three fields.

The stop location problem is treated using the concept of gauges and
ideas of continuous location theory. A finite dominating set of possible
new stops can be derived. This allows us to formulate the stop location
problem as a set covering problem. By using the special structure of the
covering matrix which is due to the geometrical properties of the stop
location problem, efficient solution methods for this type of set covering
problems are developed.

For the delay management problem three different, but equivalent mixed
integer programming formulations are presented. By combining these mod-
els many structural results for the delay management problem are ob-
tained. In particular, it is possible to identify cases in which the problem
is solvable efficiently. Furthermore, methods of project planning are ap-
plied to determine Pareto solutions.

Finally, the design of zone tariff systems in public transportation is mod-
eled by methods of graph theory. The obtained theoretical results together
with ideas of clustering theory are utilized for deriving solution approaches.

The theory presented in this text and the obtained results open a wide field
for further developments and implementations of the suggested approaches.
The algorithms that have already been tested on our real-world data confirm
the practical usefulness of the models and show their potential for future
applications.
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Customer-oriented Traffic Planning

1.1 Customer-oriented Transportation

Although public passenger transportation plays an important role especially
in large metropolitan areas, it also has to be carefully planned and organized in
a rural environment. There are economical, environmental, and social reasons
for considering the needs of customers when planning public transportation.

e First of all, if a public transportation company attracts more customers
then it will sell more tickets and hence its income will (usually) increase.

e An environmental aim is to decrease the amount of individual traffic
(mainly in large cities) and thus reduce its negative effects such as pollu-
tion, noise, and congestion. This is sometimes accomplished by imposing
restrictions or fines through high parking fees, tolls, closure of roads, or car-
free days. A way of avoiding this would be to offer such a good alternative
that (at least some) people voluntarily decide to use public transportation
instead of their cars.

e In areas with few inhabitants, congestion usually is no problem. The chal-
lenge here is to offer an affordable transportation mode for people who do
not have the opportunity to travel by car, e.g., children, elderly people, or
citizens without a driving license.

We now briefly introduce in an informal way some of the problems occurring
in public transportation. Three of them — locating stops, delay management,
and tariff planning — will be discussed in detail in subsequent chapters. An
overview of the problems considered in this text and their relation to other
customer-related steps in the planning phase and at the operational level is
given in Figure 1.1. Note that sometimes the same model can be used for on-
line decisions and for long-term decisions at the same time. This is for example
the case for the model that we will present for the delay management problem.
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Fig. 1.1. The problems considered in the text within the planning process in public
transportation.

Network planning

Network planning includes the design of the transportation network, i.e., sit-
ing the stations and the bus routes or train tracks. The outcome of the pro-
cess of network planning is the public transportation network (PTN). Net-
work planning problems have been treated in the general context of net-
work flow problems. In the public transportation literature we refer, e.g., to
[CW86, BM95, CG02] and to the references given therein. However, in real
life a PTN is usually not designed from scratch, but only modifications of an
existing PTN are considered, such as

e finding new stations in a railway or bus network,
e closing existing stations, or
e finding a subnetwork for opening rapid transit lines.

For these problems literature is rather sparse. Locating stops or stations in
the PTN will be discussed in Part I of this text. For finding subnetworks for
operating an underground system or a rapid transit line, hub location models
have been developed by [NSSO01].
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Line planning

Line planning concerns the definition of paths in the PTN on which service
should be offered, i.e., the routes of the bus or railway lines. The line planning
problem has been well studied in the literature. For an early contribution we
refer to [Die78]. In [BKZ96, Bus97] the goal is to maximize the number of pas-
sengers with direct connections under the constraint that all passengers can
be transported. The solution methods proposed use advanced integer pro-
gramming techniques. Under a similar constraint, the goal in [CvDZ96] is
minimization of costs for the public transportation company. Line planning
problems considering different types of vehicles simultaneously were studied in
[GvHKO04, GvHKO02]. Various models and algorithms are discussed in [Goo04].

A new approach is to take into account that the behavior of the cus-
tomers depends on the design of the lines. A first model including such
demand changes was treated with simulated annealing in cooperation with
Deutsche Bahn, see [KliOOb, SchOla]. Moreover, the choice of the routes
of customers depends on the (unknown) line plan. Finding a line plan to-
gether with optimal routes for the customers has recently been considered in
[SS05, Sch05b, BGP04a, BGP04b, Sch05a, LMMOO06]. In these approaches,
the goal is to design lines in such a way that the traveling time of the customers
is minimized. The first two of these publications also include the number of
transfers of customers in the objective function. The special case of locat-
ing one single line so as to maximize the number of passengers is treated in
[LMOO05].

Timetabling

Timetabling determines the departure and arrival times for all trips at all
stations. Here two cases are distinguished.

Case 1: All rides within the same line start in periodic time intervals, e.g., at
7:03, 7:33, 8:03, 8:33, 9:03 and so on.
Case 2: The timetable of the rides is non-periodic.

Many papers and theses deal with problems related to timetabling. An
overview of the literature in this area will be given in Section 6.2 (see page 98)
within the context of delay management.

Tariff planning

Tariff planning concerns the determination of fares for the customers. Different
systems are possible.

distance tariff: The price depends on the length of the journey.
unit tariff: Each journey costs the same.
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zone tariff: The complete area is partitioned into zones, and the prices depend
on the number of passed zones, from the origin to the destination of the
journey.

In tariff planning the problem is to design a new tariff system along with its
prices. A common requirement is that the new income of the public trans-
portation company should not decrease compared to its current income. On
the other hand, the customers should find the new system acceptable. Design-
ing zone tariffs under such criteria will be treated in Part III.

Summarizing, line planning, timetabling and network design problems have
been well studied in the literature so far. There are other problems belonging
to the strategic planning process in public passenger transportation, like

rolling stock circulation,
vehicle scheduling,
shunting,

crew management,

crew rostering,
maintenance issues.

Since these problems have no direct effects on the customers they will not
be considered in this text. Various models and solution approaches for these
problems exist. For references the reader is referred, e.g., to the proceedings
of the CASPT meetings which are mentioned below.

We finally list two operational problems, which have to be solved on-line in
case of disturbances.

Delay management:

Suppose that a vehicle arrives at a station with a delay. Should a connect-
ing vehicle wait for passengers who wish to change or should it depart on
time? The goal is to minimize the inconvenience caused by delays from the
customers’ point of view. The delay management problem will be treated in
Part 1II.

Re-scheduling of vehicles:

Especially in rail transportation, construction sites, delays, or any other dis-
turbance make a re-scheduling of trains necessary. This is a difficult prob-
lem since many constraints have to be taken into account. The main re-
quirement in many railway companies is that no two trains are allowed
to occupy the same segment of a track (called block) at the same time.
The goal may be to return to the original schedule as quickly as possi-
ble, or to minimize the additional delays of the trains. The problem has
mainly been considered in transportation and engineering sciences, and is
practically often solved based on priority rules. Operations research models
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can be found in [AFT02, BHK99, ADGGT99, Kro97, Zwa96, AD96], while
there are also many other successful approaches from various areas, including
[T6r05b, TJ05, WS05, PMP04, Jac04, vEO1, Fay00, HKF96, PT82]. A recent
overview with many references is given in [T6r05a].

Other operational problems include the re-scheduling of crew in case of un-
expected absent drivers, re-planning of rosters, or maintenance re-scheduling.

For more details about the mathematical models used in the planning pro-
cess in public transportation we refer to the basic rail transportation models of
[Ass80] and to the survey of Bussieck, Winter and Zimmermann [BWZ97]. An-
other overview is given by Borndérfer, Grétschel and Lobel [BGL9S]. Patriks-
son and Labbé [PL02] collected articles about the state-of-the-art in the field
of transportation planning. The survey of Cordeau, Toth and Vigo [CTV98|
focuses in particular on routing and scheduling in rail transportation. Railway
planning problems are also addressed in the surveys of [Wag03, GJPT04] and
in the forthcoming collection [GKS106].

Moreover, we refer to the conference proceedings of the CASPT (Computer-
Aided Scheduling of Public Transport) meetings [Wre81, Rou85, DWS8,
DR92, DBP95, Wil99, VDO01], to the TRISTAN (Triennial Symposium on
Transportation Analysis) [BT96] conferences, and to the proceedings of the
ATMOS workshops [Zar01, Wag02, Ger04, GKS™06].

1.2 Public Transportation Network and Customer Data

We start with a formal definition of a public transportation network, a simple
example of which is depicted in Figure 1.2.

Definition 1.1. A public transportation network is a finite, undirected
graph PTN = (V| E) with

e a node set V representing stops or stations, and

e an edge set E, where each edge e = {u,v} indicates that there exists a
direct ride from station u to station v (i.e., a ride that does not pass any
other station in between).

In public transportation, an ordered pair of stops (or stations) w,v is often
called a relation.

Within the network design step, the PTN is constructed, or modifications of
an already existing PTN such as adding new stops or closing existing ones
are planned. However, for all other purposes, like line planning, timetabling,
delay management, or tariff planning, we assume the PTN as given and fixed.
It may happen that the set E of direct rides in the PTN is not given, but a
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Fig. 1.2. A PTN with its set of stops V and its direct rides E.

timetable is at hand. Possibilities to construct EF in such a case are discussed
in [Lie01].

Since we mainly deal with optimization problems from the customers’ point
of view, we now discuss the data about the customers needed for our models.

OD-matrix: The origin-destination matrix (OD-matrix) W = (W,,) is a |V x
|V| matrix containing the number of customers who wish to travel from
station u to station v for all relations (u,v) in the PTN. Instead of the
number of customers, the number of sold tickets can be given. The latter
is in particular needed for tariff planning.

Traffic load: The traffic load is defined by the number of customers traveling
along an edge e € F or through a node v € V in the PTN, and is denoted
by ce or c,, respectively. The traffic load can be given as number of cus-
tomers per hour, per day, per week, or per year. The traffic load will be
used for the stop location problem (Part I), and as an approximation in
the delay management problem (in Part IT).

We now summarize some notation that will be used throughout the text.

Notation 1.2. Let PTN = (V, E) and let I be a fized time interval.

o For all u,v € V let W, denote the demand of relation (u,v), i.c., the
number of passengers who wish to travel from station u to station v within
the time interval I. The matriv W = (Wyy)uwev is called the origin-
destination matrix or, shorter, the OD-matrix.

e Foralle € E let c. denote the traffic load of an edge e, i.e., the number
of customers using edge e within the time interval I.
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Moreover, for v € V let ¢, denote the traffic load of station v, i.e., the

number of customers traveling through station v within the time interval
1.

Note that I needs to be chosen appropriately for the respective application
one has in mind. For example, in tariff planning, I usually refers to a long
period such as a whole year, hence W, can be used to calculate the annual
income on the relation from u to v. For line planning, however, the traffic
load is important to make sure that all passengers can be transported. Here
I is usually a short interval, like the morning traffic period (e.g., from 6 to 8
a.m.), and ¢, is used to calculate the number of vehicles needed along edge e
within this period. Apart from these widely used data we sometimes need the
following more detailed information about the customers.

Demand within a point or region (needed in Part I): When dealing with the
location of stops close to customers, we assume that a set of demand
points or demand regions is given. The number of (potential) customers
within a demand point d is denoted by wgy. Alternatively, the number of
(potential) customers within a demand region D is called wp.

Paths of the customers (needed in Part II): For calculating the delay of a
customer, it is not enough to know where his journey has started and
to which station he wishes to travel. Also of interest are the starting time
and the stations in which a transfer to other vehicles occurs, i.e., the path
followed within the transportation network, as well as the vehicles used.
For a path p let w, denote the number of customers using this path. Since
the information about such paths is often not available we will also present
models which do not rely on this specific information.

Number of changing passengers (needed in Part II): For calculating how many
passengers miss a connection a from some vehicle g to another vehicle h
at a station v we need the number of transfer passengers w, who plan to
use connection a to change between the respective trains.

Destinations of the customers (needed in Part IT): In delay management, it
is also convenient to use the number of customers CJ who reach their
final destination v traveling in some vehicle g.

Note that the latter two data sets can be easily obtained if the paths of the
customers are known. If only the OD-matrix W is known, it is possible to
approximate the traffic loads by finding a set of reasonable paths from u to
v for each relation u,v and dividing W,, among these paths. Doing this for
all relations and then adding for each edge e € E the weights of all paths
containing e gives an approximation of the traffic load of e. Formally, this is
stated next.
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Algorithm 1: Approximating traffic loads

Input: PTN and OD-matrix W = (Wyy)u,vev -
Output: Traffic load c. for each edge ec€ E.
Step 1. For each pair w,v € V with Wy, > 0 determine a set of ‘‘reasonable’’
paths from u to v
PY PR PR,

and assign weights wppv,wpyv,... wppv to these paths in such a way that

k
S = W
i=1

Step 2. For all e€ E set

Ce = E E wpiuv.

uw,veV i=1,...,k:
eePM*?

Note that the difficulty of the algorithm above is to express the customers’
behavior by an appropriate set of weighted paths, i.e., the skills are more of a
practical nature rather than of mathematical hardness. For simplicity, k is set
to 1 in many applications, and the only path P*? for the relation from u to v
is chosen as a shortest path. In this case, Algorithm 1 simplifies to computing
the following expression for all e € E:

Ce = Z W -

w,VEV:e€ Py,
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Introduction

Establishing stops (or stations) within a transportation network is fundamen-
tal for offering public transportation service, since stops are an important part
of the PTN. But it is not clear in advance, how many stops are reasonable,
and where they should be built. Let us consider the effects of stops on the
customers:

e On the one hand, many stops are advantageous from the customers’ point
of view, since they increase the accessibility of the trains or buses. Es-
tablishing a new stop may hence attract new customers and increase the
demand. In bus transportation, the covering radius is often assumed to be
400 m, meaning that a customer will think about using a bus, only if the
next bus stop is within a distance of at most 400 m. In rail transportation,
the covering radius is larger, and is usually assumed to be 2 km.

e On the other hand, each additional stop increases the transportation time
(e.g., by two minutes in rail transportation) for all trains or buses stopping
there. This makes the transportation service unattractive to customers.

Moreover, this additional running time of trains (or buses) is costly for the
transportation company, and also fixed costs arise for establishing a new stop.

In the continuous stop location problem we deal with the location of new
stops along a given track system. This means, we assume that the tracks for
the trains are already built, or the routes for the buses are already fixed. For
the sake of simplicity we will use the wordings “stops” and “tracks” in the
following, but keep in mind that the models and algorithms presented can
also be applied for bus transportation.

We further assume a (possibly empty) set of already existing stops or stations.
As input data we also need the locations of the potential customers, given as
points or as regions in the plane, and the traffic load along the edges of the
given tracks. An example for a set of demand points is depicted in Figure 2.1.
Our goal is to locate additional stops along the tracks such that
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as many (potential) customers as possible live closer than a given radius
r to their nearest stop, and such that
the increase of travel time caused by the new stops is as small as possible.

B demand point
— given tracks u

Fig. 2.1. The set of tracks 7 and a set of demand points D in the plane.

The result we obtain by solving the continuous stop location problem defines
the PTN which is the basis for many subsequent optimization models in public
transportation planning. Establishing no stop at all means that the additional
travel time is minimal, but for none of the customers does the accessibility
increase. The other extreme is to open stops until the complete demand is
covered. The following optimization problems will be treated in this chapter.

In the complete cover stop location problem (CSL) we want to cover all
potential customers with as few stops as possible, or with as few costs
as possible. The problem will be treated in Chapter 3 for the case that
the demand is given at points and in Section 5.1 for the case of demand
regions.

The bicriteria stop location problem (BSL) focuses on minimizing the addi-
tional travel time and on maximizing the covered demand simultaneously.
This provides solutions between the two extremes of covering the complete
demand and of establishing no (additional) stop at all. (BSL) is discussed
in Chapter 4.

In the door-to-door travel time stop location problem (DSL) we investigate
the door-to-door travel time over all customers. The door-to-door travel
time for a customer is given by the time he needs to get to the first station
of his trip plus the time of the trip itself plus the time he needs to reach
his final destination after leaving the public transportation system. (DSL)
will be considered in Section 5.2.



Chapter 2 is structured as follows: We start by presenting the applica-
tion which motivated us to deal with continuous stop location problems. A
literature review on stop location is given next. Then we present a model for
the continuous stop location problem, enabling us to evaluate the interesting
objective functions.

2.1 Application

When comparing railway systems all over Europe, it turns out that Switzer-
land has a higher amount of rail transportation than other countries. Among
others, one reason could be that in Switzerland the number of stops compared
to the overall length of the track system is significantly higher than in other
countries. The interesting question arising by this observation is, if it is an
advantage or a disadvantage to have many stops. To come to an answer, we
consider a customer-oriented point of view. A quality criterion for the cus-
tomers which is influenced by the number of stops is the door-to-door travel
time of their journeys, including the time they need to get from home to their
departure stations and the time they need to reach their final destinations. A
priori it is not clear if this time will increase or decrease by opening new stops
along the track system.

Note that by a stop we do not mean a fully equipped station, but just a
stopping point for the trains, which is relatively cheap for the railway company.
Our results and some of our algorithmic approaches have been implemented
and tested using data of the largest German railway company, Deutsche Bahn.
Here we located new stops along the track system, relevant for regional trains,
i.e., all regional trains are supposed to stop while the fast long-distance trains
pass through. Our real-world data is described next.

e We use 30637 demand regions, given as polygons with an average of 45
nodes per polygon. These polygons are not identical with the borders of the
communities and also do not form a partition of Germany. They represent
the population distribution better than community borders since green
land is excluded. This means that most of the data is very accurate; even
relatively small towns are given as a set of more than 10 different demand
regions.

e The PTN we used represents the network of Deutsche Bahn. It has a size
of 6828 stations and 8724 edges.

e For each demand region we furthermore know the number of inhabitants,
and for each edge we got an approximation of the traffic load, i.e., the
number of customers using the edge.

Moreover, Deutsche Bahn specified some of the necessary parameters for our
models. The time needed for an additional stopping activity of a regional train
was estimated as two minutes. For the covering radius, a distance of 2 km is
often used in rail transportation.
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2.2 Literature Review

The importance of planning stops carefully and different customer-oriented
criteria for bus stop location were already discussed in the case study of
Demetsky et al, see [DAL82]. Among the many possible objective functions
one goal is to establish as few stops as possible in such a way that all customers
are covered. This was done in [Gle75] and in [MDSF98, Mur0Ola, Mur0O1b]. In
the latter papers, the public transportation network in Brisbane, Australia
was analyzed in detail and it turned out that 84.5 % of the stops are not nec-
essary in terms of covering a set of given demand points within a Euclidean
distance of 400 m, i.e., closing them would not decrease the actual number of
covered customers. The stop location problem was treated in a discrete setting
in these papers, i.e., the authors either considered only the actual stops, or
they assumed that a finite candidate set of new stops is given. This leads to
an unweighted set covering problem, also called location set covering problem
which was introduced in [TSRB71, TR73]. In the context of stop location this
problem has been solved by [MurOla] using the Lagrangian-based set covering
heuristic of [CFT99]. A new discrete stop location model was developed by La-
porte et al. [LMOO02]. They investigate which candidate stops along one given
line in Seville should be opened, taking into account demand regions and con-
straints on the inter-station space. The coverage of a new stop is determined
using a gravitation model. Finally, they solved the problem by a longest path
algorithm in an acyclic graph. Their model resembles the mazimum coverage
location problem originally presented in [CR74, WCT4].

The difference between the continuous stop location problem considered here
and most papers published so far is that in the continuous stop location prob-
lem we do not choose the stops from a known set of possible candidates, but
allow establishing a new stop anywhere along the given railway tracks (or
along the given bus routes). The covering information can hence not be given
explicitly but must be calculated by some (geometric) formula. The first ap-
proaches dealing with a continuous candidate set were given in [HLST01] and
[SHLWO02]. They are described in more detail in Section 5.2 and in Chapter 3.
The results of [RS04, Sch05¢, SS03] are based on these two papers and can be
found in Section 3.6, Chapter 9, and Section 5.1. The research of [KPST03]
was also motivated by this research. They deal with a variant of the continu-
ous stop location problem, aiming to cover as much demand as possible with
a given number of new stops, see Section 4.1. In [MMWO04] the stop loca-
tion problem has been investigated and solved for the case of two intersecting
lines. Solving the stop location problem by data reduction of the underlying
covering problem has been studied in [Mec03] and in [MWO04].
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2.3 A Model for Continuous Stop Location

Let G = (V, E) be a finite, planar graph with straight-line embedding in the
plane. In real-world data sets, the nodes of G represent either existing stations
or important breakpoints. We identify each edge e € E by a line segment in
the plane. Moreover,

e ¢ is the traffic load along edge e € E, i.e., the number of customers using
edge e, and

e ¢, is the traffic load through station v € V, i.e., the number of customers
passing through station v (and not getting on or off there).

Both parameters can be given, for example, in customers per day.

Definition 2.1. Given G = (V, E) define the track system
T = Ue:{wGIRQ:mGeforsomeeEE}Q]R2
eckE

as the set of points on edges of the planar embedding of G.

Our goal is to establish stops (or stations), which are represented by points
in 7. The evaluation of a set S C 7T is described next.

Additional Travel Time

To calculate the additional travel time induced by some set of stations S C 7
we take the number of customers affected by the additional stopping activities
and multiply them by the time %y, which is needed for an additional stop.
According to Deutsche Bahn, tsop can be assumed to be two minutes, inde-
pendent of the location of the stop. This is specified in the following notation:

Definition 2.2. Given s € T let
_[sifseV
9(s) = {eiste,s%V.
Furthermore, given a finite set S C T we define
ftime(S) = Z tstopcg(s)'
seS
For an infinite set S we define fiime(S) = oc.

Since tgop is a constant, e.g., two minutes in rail transportation, it can be
neglected for the optimization process. Furthermore, note that fiime(S) = ||
if all traffic loads cy(5) = 1, i.e., if we assume that each edge is used by exactly
one customer. Hence, we will refer to the unweighted problem if we deal with
the special case of minimizing the number of stations.
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The Cover of a Set of Stops

To deal with the accessibility of potential customers, we next assume that
D C IR? is a finite set of either

e demand points, or of
e pairwise disjoint demand regions

representing important points or regions such as settlements, industrial areas,
shopping centers, or leisure parks.

Notation 2.3. For D let
Dtotal = U D
DeD

be the demand set. Note that Diota; = D if D consists of demand points.

We now introduce the notion of covering with respect to a distance measure +.
We may specify different distance measures for each of the elements of D, i.e.,
for each of the demand points or regions. As distance measure yp we allow any
norm or gauge (see Appendix C); readers who are not familiar with gauges
may simply imagine vp as the Euclidean distance. For d € IR?, S C IR?, let
(as usual)
va(d, S) = min4(d, s).
ses

Notation 2.4. Let d € Dyotq;- Then yq denotes the distance measure associ-
ated with d.

If D consists of demand regions, and D € D, then we require for all points
di,dg € D:
Ydi = Vd2 = VD-

A demand point is covered, if the distance to its closest station is smaller than
or equal to a given radius r, where the used distance need not be the same
for all demand points. Formally, this is specified below.

Definition 2.5. Given r >0, and S C 7.

1. A point d € Dyotar is covered by S if v4(d,S) < r.
2. Furthermore, the cover is S is coverp(S) = {d € Diotar : d is covered by S}.

If it is clear to which set D we refer, we just write cover(S). Furthermore, for
s € S we use cover(s) for cover({s}). Note that if 74 = v for all d € Dysta1 we
obtain

coverp(S) ={d € R? : y(d, S) <7} N Diotal.

The cover of a point is illustrated in Figure 2.2. The small rectangles in parts
(a) and (b) represent the demand points ds,...,ds, while we consider two
demand regions D; and D5 in parts (c) and (d). All elements of D in parts (a)
and (c) are assumed to have the Euclidean distance associated with them. In
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part (b), Vd,, Vds, and 4, equal the rectangular distance, while the remaining
elements d € Diotq again have 4 as Euclidean distance. In part (d), we
assume yp, as rectangular distance and vyp, as Euclidean. In parts (a) and
(b) the cover consists of the filled small rectangles, in parts (c) and (d) the
cover is given by the dashed area.

(@) a1

Fig. 2.2. The cover for demand points (see (a) and (b)) and for demand regions
(in (¢) and (d)), both for the Euclidean distance (see (a) and (c)) and for mixed
rectangular and Euclidean distances (in (b) and (d)).

We further need the following notation. Consider d € D;qtq; With associated
distance function 4. Let By = {z € IR? : y4(z) < 1} be the unit ball
associated with 4, see Appendix C. Using the denotation

Bg = d+7‘Bd,

we get
~va(d, z) < rif and only if x € BJ.

Hence, we obtain:

Lemma 2.6. Let d € Dyt and S C T . Then d is covered by S if and only
if SNB #0.

We refer to Figure 2.3 for an illustration.
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Fig. 2.3. B3NS # 0, hence d is covered by S. On the other hand, By NS = 0,
hence d is not covered by S.

We will often use this dual view of the stop location problem, not considering
the cover of some points S C 7 but starting from one point d € Dyytq;. For
d € Dyoq; we determine the set of points on 7 which can be used to cover d,
i.e., those points where the location of a new stop would attract the demand
in d.

Notation 2.7. Let d € Dyotar. Then T(d) = {s € T : ya(d, s) < r}.

7 (d) can be calculated by intersecting the unit ball B]; of the gauge v4 (with
radius r) centered at the demand point d with the set of tracks 7, as the
following lemma shows. For an illustration, see Figure 2.4.

Fig. 2.4. The set 7(d) = B; N 7T (the thick part of the tracks).
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Lemma 2.8. Let d € Dyotar. Then T(d) =7 N BY.

Proof.

= Let s € 7(d). Per definition s € T and v4(d, s) <, i.e., vi(s —d) <.
The latter means that

s—derBy, ie,s=d+(s—d) €ed+rBy = Bj.

<=: Now let s € B} = d + rBgy. This yields s — d € rBg, hence v4(d,s) =
~vd(s —d) < r. Since s also is in 7 the result follows. O

With the notation of 7 (d) we can reformulate Lemma 2.6 as follows.

Lemma 2.9. Let d € Dyiyrqr and S C T . Then d is covered by S if and only
if SNT(d) #0. In particular, d can be covered, if T (d) # .

The Number of Covered Customers

The second objective function we are interested in gives the number of cus-
tomers living closer than the distance of r to their nearest station. Denot-
ing wp as the number of (potential) customers located at demand point or
demand region D € D, we are now in the position of defining the second
objective.

For the case of demand points we investigate

fcover(S) = Z wq.-

déecover(S)

In the case of demand regions, let A(D) denote the area of a (measurable) set
D C IR?. Assuming that the demand is equally distributed within each set
D C D, we get the number of covered customers by calculating the percentage
of D which is covered and multiplying it with the demand wp of the respective
set. By summing up these values over all D € D we obtain

Feover(S) = D wp A(covir((g)) N D)
DeD

for demand regions.

We distinguish the following two types of problems.

(SL) Planning stations from scratch: Given D, 7, and Qcover; Qtime € IR find
a set S* C T such that fcover(S*> > Qcover and ftime(S*) < Qtime-

(SL’) Opening additional stations: Given D', 7', a set of already existing sta-
tions S C 77 and Qlovers @time € IR, find a set S* C 7' such that

C

fcover(s* U Sex) > Qcover and ftime(5*> < Qtime~
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In (SL) the goal is to plan the set of stations from scratch, i.e., we assume that
no station has been opened so far, whereas in (SL’) a set of already existing
stations has to be taken into account and we just add some new stations within
the already existing network. For our analysis, both problems are equivalent,
such that we can — for the sake of simpler notation — restrict ourselves to
the problem of planning the stations from scratch. This means, we assume
in the following that the set of already existing stations S°* is empty. The
justification for this assumption is given in the next lemma.

Lemma 2.10. (SL) and (SL’) are equivalent.

)

Proof. To transfer a problem instance of (SL) to a problem instance of (SL’
define S¢* = () and leave everything else as it is, i.e., 7/ = 7, D' = D,

/cover = Qcovem and Qgime = Qtime~
For the reduction from (SL’) to (SL) let Weoyer be the number of customers in

D’ who are already covered by existing stops, i.e., Weover = feover(S€*) where
cover is meant with respect to D’. To obtain an instance of (SL) we set

D =D\ coverp/(S°*)
Qcover = Q/cover - Wcovem

and leave the set of tracks 7 = 7" and Qime = Qi as they are. ]
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Covering All Demand Points

Throughout this chapter let D C IR? be a finite set of points in the plane,
i.e., each d € D is a point given by its geographic coordinates d = (d1, ds).
These points may represent larger demand regions, a simplification which is
used in almost all papers about stop location (except [LMOO02]). Note that in
Section 5.1 we will extend the methods of this chapter to the case of demand
regions.

Our goal in this chapter is to cover all of the given demand points. We refer to
this problem as complete stop location problem (CSL). Note that Lemma 2.10
shows that we need not deal with already existing stations as in (SL’), but
can plan all stations from scratch in (CSL). The problem we consider here
hence is the following.

(CSL)

Given G = (V, E) with its set of points T = J,cpe, traffic loads c. for all
e € E, and ¢, for allv € V, and a finite set of points D with gauges vq for
all d € D, find a set S C T covering all points in D such that the additional

travel time
ftime(s) = § Cy(s)
sES

18 minimized.

Recall that g(s) is the edge or the node, respectively, where stop s is located,
and cy(,) is the traffic load, i.e., the number of customers passing through the
edge, or the node, respectively.

Chapter 3 is structured as follows: In this chapter, we first discuss some
general properties of the complete continuous stop location problem, such as
feasibility and the NP-hardness of the problem. We then present a finite set
of points § on the tracks for which we can show that they always contain an
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optimal solution. Using this finite dominating set, the continuous stop loca-
tion problem can be transformed to a discrete set covering problem. Instead of
using set covering approaches from the literature, we investigate the structure
of the covering matrix. We identify cases in which this matrix has the con-
secutive ones property. Furthermore, we present decomposition approaches.
Finally, we develop efficient solution approaches for the stop location prob-
lem in a more general context, namely for set covering problems in which the
coefficient matrix (almost) has the consecutive ones property.

3.1 Feasibility and Complexity of Complete Cover

Problem (CSL) can be summarized as

min ftime (S)

such that cover(S) =D
SCT

where cover(S) = {d € D : y4(d, s) < r for some s € S} according to Defini-
tion 2.5, and ~y,4 is the norm or gauge associated with demand point d € D. We
first discuss the feasibility of (CSL). Recall that 7 (d) is the set of all points
on 7 which can be used to cover d, i.e., T(d) ={s € T : y4(d,s) <r}.

Lemma 3.1. Given an instance of (CSL), the following properties hold.

1. (CSL) has a feasible solution if and only if T(d) # O for all d € D.
2. If (CSL) has a feasible solution, then it also has a finite solution with
cardinality less than or equal to |D|.

Proof. Part 1 is a direct consequence of Lemma 2.9. For the second part, if
(CSL) has a feasible solution, we know that 7 (d) # @ for all d € D. Choosing
sq € T(d) for all d € D yields a finite feasible solution

S:{Sd:dED}QT
with |S] < |D| < oc. O

Next, we discuss the complexity status of (CSL). It turns out that even the
unweighted version of (CSL) is NP-hard in the special case that 4 is the
Euclidean distance for all d € D.

Theorem 3.2. (CSL) is NP-hard.
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B demand point
— given tracks |

Fig. 3.1. A feasible solution for the Euclidean (CSL).

Proof. We show the NP-hardness of the special case of (CSL), in which we do
not use weights (i.e., all traffic loads are one) and take the Euclidean distance
as distance measure for all given demand points. L.e.; the goal in this case is
to cover all demand points with a minimal number of stops. Since 74 is the
Euclidean distance this problem has a nice geometric interpretation: We aim
to cover a set of given points in the plane by discs whose center points are
restricted to be in 7. For an illustration, see Figure 3.1. Formally, we define:

(Euclidean unweighted CSL-decision version) Given a finite set D C IR?, a
set of points 7 = Ueer e C IR? of the embedding of a planar connected
graph with edge set E, and a positive integer K < |D|, does there exist
a collection of K discs C with radius r and center points in 7, such that
each d € D lies in at least one of the discs C' € C?

The proof is based on a reduction of Geometric Covering by Discs to the above
decision version of (CSL). Geometric Covering by Discs has been shown to be
NP-complete [Joh82] and can be stated as follows:

(Geometric Covering by Discs) Given a finite set D of points in the plane and
positive integers r and K < |D|, can the points of D be covered by at most
K discs of radius 77

Now take an instance of Geometric Covering by Discs. To construct an in-
stance of the unweighted (CSL) we

use the same set D of points,

the same numbers 7 and K and

define the set of edges E of a connected planar graph as follows: For each
unordered pair of points d; and dy from D,
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(i) add the line segment from d; to ds as an edge and also
(ii) add a sufficiently large piece of the bisector of dy and da to E.

Claim: D can be covered by at most K discs of radius r, if and only if D can
be covered by at most K discs of radius r» which all have their center points
in 7.

To see this, assume that D can be covered by some collection C, consisting of
at most K discs of radius r. Then, for each disc C € C:

Case 1: If C' contains no points of D, then disregard C.

Case 2: If C contains only one point d of D, then replace C' by the disc with
center point d (d is in 7, since all line segments from d to any other point
from D are in 7) and radius 7.

Case 3: If C contains a set of points A C D with |A| > 2 (i.e., C' contains
more than one point of D), then replace C' by a disc with center point ¢
and radius r, where ¢ is the center point of the smallest enclosing circle
of A.

Since C covers A, the radius of the smallest enclosing circle is smaller than
or equal to 7, and hence the disc with radius r» and center point ¢ also
covers A. Note that finding ¢ is a well-known problem of location theory
and can be done in linear time [Meg83)].

Moreover it is known that g always lies on at least one bisector of points
in A, see [EH72], such that ¢ satisfies ¢ € 7.

In summary, D can be covered by at most K discs of radius r, all with center
points in 7, if and only if it can be covered by at most K discs of radius K.
This completes the proof. a

As a consequence, the unweighted and the weighted optimization versions of
(CSL) are NP-hard problems. Nevertheless we will present efficient solution
approaches which can be applied for a large class of special cases.

3.2 A Finite Dominating Set

The goal of this section is to reduce (CSL) to a set covering problem by
determining a finite dominating set FDS, i.e., a finite set of candidates S C 7,
for which we know that it contains at least one optimal solution S*, if the
problem is feasible. Throughout this section, let us hence assume that (CSL)
has a feasible solution, which is established easily by checking if

BiNT #0 foralldeD
(see Lemma 3.1). We define

S=1{seT:v4d,s)=r for some d € D}, (3.1)
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Fig. 3.2. The set of candidates along the tracks.

i.e., S is given by the intersection points of D with the boundaries of the balls
B, which are the unit balls By of radius r centered at the demand points d
(see Figure 3.2).

To analyze S we consider the situation along each edge e € E separately. For
an edge e = {v§,v§} € E with endpoints v§,v5 € V, the definition v§ <. v§
naturally induces a (total) order for all points s € e. This means we can talk
about intervals as follows.

Notation 3.3.

o Let <. denote the order along the line segment e, induced by v{ <. v§.

o Forsy, sy €elet[s1,s2]e ={s€e:s1 <.s <. s} denote the set of points
on e between s1 and sz, and ]s1, s2[.= {s € e : 51 <. § <. 2} denote the
set of points strictly between s1 and ss.

Consequently, S can be ordered along each edge e € E. Unfortunately, it may
happen that \Sﬂe\ = 00, i.e., the boundary of some B}, contains a linear piece
which coincides with e in infinitely many points, see po + 7B in Figure 3.3.
To overcome this problem, we first need the following simple lemma.

Lemma 3.4. Let e € E be an edge and assume that T = e consists only of
this edge. Then T (d) is a convex set for all d € D.

Proof. Since T = e we know that 7 is a convex set in this case. According to
Lemma 2.8, 7(d) = 7 N BY, i.e., 7(d) is the intersection of two convex sets
and thus is itself convex. a

Hence, for all d € D either B, Ne =, or

T(d)Nne=B)Nne=][f5,15]e for some pointsfs, 15 € e.
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Fig. 3.3. The set of candidates on one edge e € E. Between sz and s3 all points
are in S, but not in S¢.

We call f§ the first point of 7(d) on edge e and [ the last point of 7 (d),
respectively. In the following, we will show that only these points fj and [ of

the interval 7 (d) need to be considered, also in the case of |S Ne| = co. We
define

Notation 3.5.

Uaen{f5: 15} if Ugep{fs 15} contains at least one
S§¢ = {vf,v5} U point of the interior of e
{Ulgvz } otherwise.

Note that instead of vf;rv; any other point in the interior of the edge e may
be used. This case makes sure that at least one point of edge e is included
in 8¢ covering the (unlikely) case that the whole edge e lies in the inte-
rior of at least one B, does not intersect any of the other BJ,, and satisfies
Ce < min{cv;,cv;}7 i.e., has smaller costs than both of its endpoints.

If cpe < ce, or cyg < ce it may happen that one of the endpoints of e is included
in the optimal solution, hence both v{ and v§ must be in S§¢.

The result is a finite set of points

86 = {80781, .. -75Ne+1}

for which we assume sop = v§ <. s1-+- <¢ $n, < sn,+1 = v§. (The situation
is depicted in Figure 3.3.)

Lemma 3.6. Let e be an edge of E, and let s €]sj, sjy1][e for some j €
{0,1,...,N.}. Then

cover(s) C cover(s;) N cover(sjti).
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Proof. Suppose cover(s) ¢ cover(s;), i.e., there exists d € D such that
va(d, s) < rand v4(d, sj) > r. Note that for any gauge 4 the distance v4(d, s)
from d to s is continuous if we fix d and move s along a line. Hence, the in-
termediate value theorem yields a point § €]s;, s]e with v4(d, §) = r. Take 3
minimal with respect to <. with this property, i.e., s = f is the first point
of T(d), and hence § € S§¢. This contradicts the definition of s; and s,41 as
consecutive points in S°. O

Now we are able to prove that

s=Js° (3.2)

eckE

is, indeed, a finite dominating set.

Theorem 3.7. Either (CSL) is infeasible, or there exists an optimal solution
S*CS.

Proof. Let S* C 7T be optimal, but S* ¢ S. The goal is to replace each
s € 8\ S by a point in § without loosing feasibility or optimality. To this
end, take some s € S* \ S. Note that s € V, i.e., g(s) = e € E, especially let

s €]sj, 8j41]e for some j € {0,1,..., N}

Since S contains at least one point of the interior of e, we can assume without
loss of generality that s; ¢ V. For s;, Lemma 3.6 yields that cover(s) C

cover(s;) such that
§'=5"\{s}u{s;}

still covers D. Moreover, since g(s) = g(s;) = e both points have the same
costs ¢, such that we obtain fiime(S”) < frime(S™), which completes the proof.
O

In the following special cases we do not need to investigate the complete set

S:

e The unweighted (CSL) either is infeasible, or there exists an optimal so-

lution
stc | {513

deD,ecE

if Ugep ceptfi lq} # 0, ie., neither V nor the points "17v2 are needed as
candidates in this case.

e If v, is a strictly convex norm for all d € D (e.g., if all v4 are the Euclidean
distance), we have that the candidate set S defined in (3.1) on page 24
already is a finite set, i.e.,

s= | {rgcs.

deD,ecE
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e Together, in the unweighted Euclidean case (and for any other strictly
convex norm), S suffices as finite dominating set, if S # @. (Note that
even this case is NP-hard.)

Note that by Theorem 3.7 we have transformed (CSL) into a Location Set
Covering Problem , introduced originally in [TSRB71, TR73]. In our case, S
is the discrete set of possible locations. Hence, (CSL) can be formulated as a
set covering problem as follows: For all s € S let x5 be a variable with the
following meaning:

S 1 if s is contained in the optimal solution
1 0 otherwise ’

Notation 3.8. Define A = (aqs)dep,scs With elements

{1 foyd(dvs) <r
Qds =

0 otherwise

as the matriz containing the covering information. A is called the covering
matrix.

Then (CSL) is equivalent to the following set covering problem, where each
row of the covering matrix AV corresponds to a demand point, while the
columns represent the possible candidates.

min cx
s.t. AV > 1|D\ (33)
z € {0,1}1%,

where 1 € IRIP! is the vector consisting of a 1 in each component. The cost
vector ¢ € R!S! in (3.3) is given by

Cs = cg(s) for all s € S.

As a consequence, to solve (CSL) any approach for set covering can be used.
Still, the set covering problem is NP-hard. In the next sections we will develop
a more efficient approach by taking advantage of the special structure of the
covering matrix A°Y. We conclude Section 3.2 by summarizing the meaning
of the elements ags of A°V.

Lemma 3.9. Let A be the covering matriz of (CSL) as defined in Nota-
tion 3.8. Then

ags =1 <= 4(d,s) <r <= s €T (d) < d € cover(s).
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3.3 Complete Cover Along a Polygonal Line

We start by investigating (CSL) along one single edge e C 7 and show that
in this case, the problem can be solved efficiently. This is due to Lemma 3.4
(see page 25), which has a nice consequence for the structure of the coefficient
matrix A of the corresponding integer program (3.3), namely the matrix
has the consecutive ones property, defined below.

Definition 3.10 (e.g., [GJ79a, NW88]). Let A be a (0,1)-matriz.

1. A has the consecutive ones property (clp) if for all rows i of A the
following holds.

air=1ay=1, andk <l=a;; =1 forall k <j <L

2. A is an interval matrix, if its transposed AT has the consecutive ones
property.

Lemma 3.11. Consider (CSL) in the special case that T = e consists of a
single edge. Then there exists an order of S such that the resulting covering
matriz A of (CSL) has the consecutive ones property.

Proof. Each column of AV represents a candidate s € S. Order the columns
of A according to the order of the candidates induced by <. (see Nota-
tion 3.3 on page 25). We show that according to this order, A°°V has the
consecutive ones property. To this end, take a row of A® (belonging to a
demand point d € D) such that

ads, = 1 and aqs, = 1 for some s, <. 5.

According to Lemma 3.9 this means s € 7 (d) and s; € 7(d). Since 7 (d) is
convex (see Lemma 3.4) the whole segment [sg, s;] lies in 7 (d). Le., all s with
sk <e s < s satisfy s € T(d), and hence aqs = 1. a

In the next section we will develop various approaches for solving set covering
problems efficiently in the case that the coefficient matrix has the consecutive
ones property. But first we extend Lemma 3.11 to polygonal lines instead of
one single edge. We use the following notation.

Notation 3.12.

o If the graph G = (V, E) is a simple path, its corresponding set of tracks T
will be called a polygonal line.

o Let v,,vp be the endpoints of a polygonal line T. Then let <7 denote the
(total) order on T defined by vy, <1 vp.

e [ C T is called an interval of the polygonal line T if there exist s1,s2 € T
such that I ={s € e:s1 <7 s <7 sa}.
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Note that a subset I of a polygonal line 7 is an interval of 7 if and only if T
is a connected part of 7.

Theorem 3.13. Let T be a polygonal line. If T(d) is an interval of T for
all d € D, then there exists an order of S such that the coefficient matriz of
(CSL) has the consecutive ones property.

Proof. Let v,, vy be the endpoints of the polygonal line 7. Since all candidates
S are contained in 7 we can take the order induced by v, <7 v, and order
the columns of AV with respect to <7. To show that according to this order,
A has the consecutive ones property, take a row d of A°°Y and let

ads, = 1 and agqs, = 1 for some s3 <7 s;.

According to Lemma 3.9 this means si,s; € 7(d). Due to the assumptions
of the theorem, 7 (d) is an interval included in 7, i.e., there exist two points
fa,lq € T, such that

T(d) = {SET:fd <7rs<rg ld}.

But this means that all s with s <7 s <7 s; satisfy s € 7(d), and hence
QAds = 1. O

Note that Lemma 3.11 is a special case of Theorem 3.13. Geometrically, the
conditions of the theorem are satisfied, if

crit(eg, e2) = (cover(ey) Ncover(ez)) \ cover(e; Neg) =0

for all pairs of edges e1,e5 € FE.

A
/Ae‘\

Fig. 3.4. An instance of (CSL) on a polygonal line without consecutive ones prop-
erty.
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An example of a polygonal line not satisfying the condition of Theorem 3.13
with a coefficient matrix without consecutive ones property is given in Fig-
ure 3.4. In this example, G is a simple path consisting of three nodes. Num-
bering the candidates in S (which is sufficient in the unweighted Euclidean
case, see the third special case on page 28) from left to right, A°V is given by

110011
A =1111100
001111

)

which cannot be reordered to satisfy the consecutive ones property.

On the other hand, Figure 3.5 shows an example of a polygonal line together
with a set of demand points D satisfying the consecutive ones property. The
reason why it is advantageous that the covering matrix of a given instance of
(CSL) satisfies the consecutive ones property becomes clear in the following
result.

Fig. 3.5. An instance of (CSL) on a polygonal line with consecutive ones property.

Theorem 3.14. (CSL) can be solved in polynomial time by linear program-
ming if the conditions of Theorem 3.13 are satisfied. In particular, (CSL) can
be solved by linear programming in the special case that T = e is a single edge.

Proof. From Theorem 3.13 we know that the coefficient matrix A°Y of the in-
teger programming formulation (3.3) has the consecutive ones property. This
means, A°V is a totally unimodular matrix (see, e.g., Corollary 2.10 in Chap-
ter ITI.1.1 of [NW88]) and hence the IP-relaxation of (3.3) solves the integer
program, see Appendix A. O

Other efficient procedures for solving set covering problems where the covering
matrix has the consecutive ones property are presented in the next section.
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3.4 Set Covering With Consecutive Ones Property

The problem we consider in this section is a set covering problem with consec-
utive ones property, which we will denote by (SCP-clp). Although we use the
notation already introduced for the stop location problem, we remark that the
methods presented in this section are applicable to any set covering problem
with consecutive ones property. Let us consider

(SCP-clp)
min cT
s.t. AVx 2 1|D\
x € {0,1}15])

in which we assume that the covering matrix A°" has the consecutive ones
property, and 1)p| € R/P! is a vector with a 1 in each component.

In the stop location problem, the set of rows D = {1,...,|D|} corresponds to
the demand points, while the set of columns § = {1,...,|S|} corresponds to
the candidates of the finite dominating set, ordered in such a way that the
resulting coefficient matrix has the consecutive ones property. Finally, ¢ =
(¢s)ses is defined by the costs ¢, = cy(s) of the new stops. In our application
we usually have |D| < |S|. However, in the special case of Lemma 3.11 we
know that no more than two candidates can arise from one demand point,
such that O(|D|)=0(|S]). Similarly, in the case of Theorem 3.13 we obtain
O(Is))=0(ID[) + O(|V]).

As already stated in Theorem 3.14, matrices with consecutive ones property
are totally unimodular and (SCP-c1p) can hence be solved by linear program-
ming.

In a more efficient approach we use the fact that the transpose of a matrix
with consecutive ones property is an interval matrix, and hence a network
matrix. Since there exists an optimal solution satisfying x5 < 1 for all s € S,
we omit these constraints and obtain the following linear program as the dual
of the set covering problem.

(Dual-SCP)
max 1n
st (A Tp <ec
n=0.

Note that, since AV is totally unimodular, the optimal solution values of
(SCP-clp) and its dual formulation (Dual-SCP) are equal.

Following the approach of Example 3.2. in Chapter II1.1.3 of [NW8§], this
dual formulation can be reformulated as a network flow problem in an acyclic
network. This network is constructed by interpreting the rows of (4°v)T as
arcs and the columns as paths. One starts by defining the set of nodes as

Vﬂowl - {07 17 ) ‘S|}’
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and by constructing an arc (s — 1,8) € Egow1 for each row s of (A<V)T.
Furthermore, each column d of (A°°¥)T can be interpreted as a path which is
composed of the edges (s — 1,s) with aqs = 1. For such a path we add one
additional arc to Fgow1, namely the one replacing the respective path. These
arcs correspond to the dual variables ng. Since all entries in AV are positive,
the network is acyclic. Defining dg = ¢1, ds = ¢s41 —¢s for s =1,...,|S| — 1,
and djs) = —¢|s| as the demand of the respective node in Vw1, and setting
0 as the cost of arc (s — 1, s), and 1 as the costs for all other arcs, one finally
obtains an equivalent min-cost flow problem in an acyclic digraph with |S|+1
nodes, see [NW88] for more details.

In this section, however, we propose a new approach for solving set covering
problems with consecutive ones property. This approach transforms the set
covering problem into a shortest path problem in a directed acyclic network
with |S| 4 2 nodes.

Taking the given order of the columns of AV as fixed, we can talk about
s1 < sy or min S for S C S, recalling that in the stop location problem this
refers to the order <7. We need the following notation.

Notation 3.15. Let A be a matrixz containing no zero rows. For s € § and
d € D define

cover(s) ={de€D:aqs =1}
T(d)={seS:a4, =1}
fa=min{s € S : ags = 1} is the first element of T'(d)
lg = max{s € S : ags = 1} is the last element of T'(d).

Then, if A°® has the consecutive ones property, we conclude that for all d € D,
T(d)={s€S: fa<s<la
Note that for the stop location problem,

Td)=Td)NS={seS:v(d,s) <r}and
cover(s) = {d € D: v4(d,s) <r}

have been used before, but since we do not want to use any properties of
(CSL) in this section we redefined both sets using only the covering matrix
ACOV.

Without loss of generality let us assume that A°®Y does not contain any zero
column, since such columns do not cover any row and hence will never appear
in an optimal solution. Other reduction possibilities which were proposed in
[TR73] are listed below in the notation of the stop location problem. Note
that these rules can be applied to any set covering problem (SCP), with or
without consecutive ones property.
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Lemma 3.16 ([TR73]).

1. Problem (SCP) has a feasible solution if and only if T(d) # O for all
deD.

2. If T(d1) C T(d2), an optimal solution of problem (SCP) can be found by
considering the reduced problem without row ds.

3. If cover(s1) C cover(sa) and cs, > cs, then there exists an optimal solution
of problem (SCP) with x5, = 0, i.e., it is sufficient to consider the reduced
problem without column s1.

4. If T(d) = {s} then in all optimal solutions xs = 1 holds, and it is sufficient
to consider the reduced problem without column s and without all rows
d' € cover(s).

We first show that AV can be transformed into the following more convenient
form.

Definition 3.17. A matriz A®® with consecutive ones property and without
zero rows is called monotone if f1 < fy--- < f|D‘ and ly <lg--- < Z|D| hold
simultaneously. Furthermore, if f1 < fa--- < fip| and ly <lg--- <ljp|, A
1s called strictly monotone.

Lemma 3.18. Let A, ¢ be the input data of a (feasible) set covering problem
(SCP-c1p) with consecutive ones property. Then there exists an equivalent set
covering problem with input data ALY | c such that ALY is a strictly monotone
matriz, possibly with fewer rows than A®°V.

Proof. The proof works by first sorting the rows of A% according to fy and
then applying the second reduction rule of Lemma 3.16 to eliminate rows until
strictly monotonicity is obtained. O

This can be performed efficiently as follows:

Algorithm 2: Transforming a matrix with consecutive ones property into
strictly monotone form

Input: Matrix A°Y with |D| (non-zero) rows and consecutive ones property.

Output: Strictly monotone matrix.

Step 1. Order the rows of A°Y such that fi < fo < ... < fip|. Set D =
|D|.

Step 2. If fi < f2... < fp set d®° = 1 and goto 4. Otherwise choose d,d’
such that fq = fg.

Step 3. (Reduction 1) If Iy >, : delete row d, otherwise delete row d’ .
Let D =D —1, and rename f;,i=1,...,D. Goto 2.

Step 4. d = argmin{ly : d > d°}. If the minimum is not unique, choose
the one with the larger row index d.

Step 5. (Reduction 2) Delete all rows d' with d° < d <d.

Step 6. If d> D —1 stop, otherwise set d’ =d+ 1 and return to 4.
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The Unweighted Set Covering Problem With Consecutive Ones
Property

A special case is the unweighted set covering problem in which all ¢, = 1. In this
case the goal is to cover all rows with a minimal number of columns of A°V.
Since all ¢ = 1 we can not only apply part 2, but also part 3 of Lemma 3.16,
reducing the number of columns of A°Y. It turns out that a matrix A°°¥ with
consecutive ones property can be reduced to a (smaller) unit matrix of an
equivalent set covering problem. Using part 4 of Lemma 3.16 this (smaller)
set covering problem can then be solved easily. Here, we propose the following
approach for solving (SCP-clp) in the unweighted case.

Algorithm 3: Solving the unweighted set covering problem with consec-
utive ones property

Input: Matrix A" with the consecutive ones property.

Output: An optimal solution S™ of (SCP).

Step 1. If A contains no zero row, use Algorithm 2 to transform A®Y
into a strictly monotone matrix, set d=1, S* =0.
Otherwise stop: Problem infeasible.

Step 2. S* =S5"U{l4}

Step 3. If {d : fy >1la} #0 choose d = min{d’ : fg > l4} and goto 2,
otherwise stop. Output: S*

Theorem 3.19. Algorithm 3 finds an optimal solution of the unweighted set
covering problem.

Proof. Let S = {s1,...,sp} be the output of Algorithm 3. To each column s
in S belongs a row d such that [; = s (step 2). Let D = {d1,da,...,dp,}. Then
di < dy < -~-d;,, since for d; > d;1+1 the monotonicity of A°°Y would imply
fa; = fa,,, which is a contradiction to

fdiyr > la; > fa,, see step 3.

Moreover, d; = 1 (step 1).
Feasibility: We show that ZJJ_ covers all rows d with Jj <d< Jj_H — 1: Note
that d;+1 = min{d’ : for > lg,}. Hence,
d< Jj_;,_l = fa < ld}-

d>dj = lg>lg,.

Together, ag L, = 1, ie., lgj covers d.
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Optimality: Let S = {51,...,5,} (ordered) be any solution of (SCP) with
g < p. Since row d; = 1 must be covered, we know that §; < l; = sq.
Also, dy must be covered, and together with fa, > lg, (step 3) this yields
83 < lg, = s2. Iterating this argument, we finally get that 5, < lgq = 34,
but consequently, the rows dy41, ..., |D| are not covered by S, hence any
smaller solution is infeasible. O

Note that we can also directly apply Algorithms 2 and 3 to the stop location
problem on a single edge (or on a polygonal line, if the assumptions of Theo-
rem 3.13 are satisfied and the costs of the new stops are all equal). The idea is
to calculate the intervals 7 (d) = [fa, 4] for all demand points d, order them
with respect to their endpoints [z, and then to choose successively the last
possible candidate for covering the first uncovered demand point. A reformu-
lation in algorithmic form is given next. In Section 5.1 we will show how to
extend this approach to demand regions instead of demand points.

Algorithm 4: Solving (CSL) along a polygonal line

Input: Polygonal line 7, satisfying the assumptions of Theorem 3.13,
D, 74 for all d € D, and c. = 1 for all edges e C 7, ¢, =1 for all
nodes v € 7.

Output: An optimal solution S™ of (CSL).

Step 1. Calculate 7(d) = [fq,la] for all d € D and order D = {di,...,dp|}
according to the endpoints l; of 7(d) with respect to <7. If
7(d) =0 stop: Problem infeasible. Otherwise set d =1, S* =0.

Step 2.

S* = S*U {minlq}
deD
D =D\ cover(lq)

Step 3. If {d : fy >1la} # 0 goto 2, otherwise stop. Output: S*

The Weighted Set Covering Problem With Consecutive Ones
Property

We now come back to the weighted set covering problem (SCP-clp) with
consecutive ones property. Analogously to fg,lq we define

Notation 3.20.

fs =min{d €D :aqs =1}
Iy =max{d € D :aqs = 1}.
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We need the following observations.
Lemma 3.21.

1. Let AV be a monotone matriz (satisfying the consecutive ones property).
Then A is an interval matriz, i.e., (A)T also has the consecutive
ones property. Moreover, (A°V)T is also monotone.

2.If S = {s1,82,...,8p} C S is a cover of A with s1 < sg < --- < sp then
foo=1andls, =|D|.

Proof.

1. Let A°Y be monotone. We first show that A°°Y is an interval matrix.
Assume the contrary, i.e., suppose that there exists a column s of A%V
and indices di < do < dg such that

adls = ].,
Adys = Oa
Qdss = 1.

This yields dg, < s <lg4, and dg, < s < lg,, while for ds we obtain either
fa, > s or ly, < s. Both cases contradict the monotonicity of A®.

Iior thg monotonicity of the interval matrix we take s; < s3. Assume
fs1 > fs,- Then af,. s, =0, yielding that

ffsz >ffsl’

a contradiction to the monotonicity of A°Y. The monotonicity of I, is
shown analogously.

2. For the second part of the lemma assume that fs, # 1 in a cover S with
smallest element s1. Since A" has no zero columns we know that a;; = 1.
Together with f,, > 1 we conclude from the consecutive ones property of
A that a1s = 0 for all s > sq, in particular for all s € S. This means
that row 1 is not covered by S, a contradiction. Analogously, if l;p # |D|
we obtain a|p|s, = 0 and thus ajpj, = 0 for all s < s;,, hence row |D| is
not covered by S, a contradiction. g

Given a monotone matrix AV we are now in the position to define the fol-
lowing directed acyclic graph.

Notation 3.22. The set covering digraph Gsc = (Vso, Esc) is defined by
Vse =S U{s,t} and
Esc ={(i,j):i<jand f; <l +1}U{(s,i): fi =1} U{(,¢t) : ; = |D|}.
Furthermore, for each edge (i,7) we associate a cost

P Cj Zf_]?ét
U700 ifj=t
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As an example, consider the matrix

111000
011100
001110
000011

ACOV —

The digraph Gg¢ corresponding to A hence has eight nodes, and is shown

in Figure 3.6.

@@@

Fig. 3.6. The digraph Gs¢ for the example.

Since Gg¢ is acyclic, each node set S C S uniquely defines an s-t-path in
Gsc by adding the nodes s and ¢ to S. This justifies the notation of the next
theorem.

Theorem 3.23. Let S C S. Then cover(S) = D if and only if SU{s,t} is an
s-t-path in Gsc.

Proof. Let S = {s1,82,...,8p} with 81 < 83 < -+ < sp.

1. Let S U {s,t} be an s-t-path in Ggc, and assume that S is not a cover.
Choose an uncovered row dy with minimal index. Note that dy # 1 since
(s,81) € Esc meaning that fsl =1, i.e, a15, = 1 and row 1 is covered.
We hence can consider row dy — 1. Since dj is chosen minimal we know
that row dy — 1 is covered, say by s; € S, and choose s; with maximal
index. Then l_s = dp — 1. We distinguish two cases.

i < p: Since (s;, si+1) € Fsc we obtain that f&“rl < lél +1=dp. Accord—
ing to the monotonicity of (A°°¥)T we furthermore have do — 1 = [, <

I, sir1 - Together we conclude that either dy — 1 or dy is covered by S ,a

contradiction.

i =p: Then (s;,t) € Esc, such that I, = |D| yields dy — 1 = [D|, a

contradiction.



3.4 Set Covering With Consecutive Ones Property 39

2. Now let S be a cover.
e Then f,, =1 (Part 2 of Lemma 3.21) and hence (s, s1) € Esc.
e Analogously, [, = |D| yielding (sp,t) € Esc.
e Assume (s, Si+1) € Esc. Then fsiﬂ > 5, +1. Due to the monotonicity
of (AT we get:

fsj Zfsiﬂ >, +1forall j >i+1, and
<, for all j <i.

<.

Together, row I, + 1 is not covered, a contradiction. a

Since the cost of a cover equals the cost of the corresponding path and vice
versa, we finally get the following result.

Corollary 3.24. A shortest s-t-path in Ggc represents a minimal cost cover

@\\\\\ /7@

@@@@\/@@

Fig. 3.7. The reduced digraph G'sc for the example.

The corollary justifies the correctness of the next algorithm, which can further
be improved by using only the reduced edge set

Ese ={(i,)) : li41 € cover(j)YU{(s,7) : 1 € cover(i)}U{(i,t) : |D| € cover(i)},

since it still contains all non-reducible covers, i.e., all covers S which satisfy
that no S C S also is a cover. For the matrix

111000
011100
001110
000011

ACOV —
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two edges of Fsc need not be considered in Egcr. Namely the edge from 3
to 4, since, if column 3 is chosen, row 3 is already covered and hence there is
no need of choosing column 4. Analogously, the edge from 5 to 6 is omitted.
Further reductions are possible, including the edges from 1 to 2, from 1 to 3,
and from 2 to 3. The resulting digraph is depicted in Figure 3.7.

Algorithm 5: Solving the set covering problem with consecutive ones
property

Input: Matrix A°Y with consecutive ones property, cost vector c.
Output: An optimal solution S™ of (SCP).
Step 1. If A°Y contains no zero row, use Algorithm 2 to transform A®Y

a strictly monotone matrix Afry,. Otherwise stop: Problem infeasible.

Step 2. Derive the graph Gsc = (Vsc, Esc) from Ay, .

Step 3. Find a shortest s-t-path S in Gsc by a shortest path algorithm.

Output: S* =5\ {s,t}.

Summarizing, we described the following two approaches.

e Using that (A°V)7 is an interval matrix yields a network flow problem in
an acyclic digraph with |S| + 1 nodes.

e Using the result of Theorem 3.23 yields a shortest path problem in an
acyclic digraph with |S| 4 2 nodes.

The numerical results obtained in the masters thesis of [Con02] indicate that
solving set covering problems with consecutive ones property by an application
of Algorithms 2 and 5 is much more efficient than solving the corresponding
network flow problem. Note that other — very efficient — approaches for set
covering problems with consecutive ones property using parametric shortest
path techniques have recently been obtained by [HLO5].

3.5 Complete Cover in a Realistic Network

We now turn our attention again to (CSL) in a general network. Unfortunately,
nodes of the given graph G with degree higher than 2 can easily destroy the
consecutive ones property, as Figure 3.8 shows. Although in this example 7 (d)
is an interval for all three demand points dy, ds, and d3, the coefficient matrix
of (CSL) in this case is

1101

A =[1110],
1011

into
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which cannot be reordered to obtain the consecutive ones property. (Note
that for the sake of simplicity in this example a very special situation is
depicted, in which the unit balls B} all pass through vg and through the same
intersection points. But also more general instances do not result in a matrix
with consecutive ones property.)

Qo
B

Fig. 3.8. An instance of (CSL) without consecutive ones property.

Nevertheless, we now will develop a decomposition result based on the follow-
ing notation.

Notation 3.25. Given G = (V,E) and D the cover graph Geover =
(Veovers Beover) s a bipartite graph with

o ‘/cover =DuU E, and
o Feover = {{d, 6} : T(d) Ne# (Z)}

The cover graph belonging to the example in Figure 3.9 is depicted in Fig-
ure 3.10. Note that this graph consists of four components:

Dy = {dy,dz,d3,ds}, E, = {e1,ea}
Dy = {ds, ds, d7,dg,dg}, Ey = {e3, es4}
D3 = {di0,d11, d12,d13,d14}, E3 = {es, e6}
Dy = {d5}, E,=0.

These components can be used to decompose (CSL) as follows.
Notation 3.26. Let Dy UFEy, k= 1,..., K be the node sets of components of
Gcovera i'e')

1.Dy,CD,E, CFE forallk=1,...,K,
2Uk1 Dk*D Ukl Ek*E
.zdeDk, e€ E;, and {d e}EEcover then k = 1.
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= .

{

Fig. 3.10. The cover graph belonging to the graph in Figure 3.9.
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Note that we do not require that the components are connected, but for solving
the problem it is preferable to get a large number K of components. From the
components of the cover graph we now define the following subproblems.

Notation 3.27. Given DyUFEy, k=1,..., K as components of Geover, define
subproblem (CSL(k)) for allk =1,..., K by

o the reduced graph Gy = (V(Ey), Ex), where V(E)) contains the nodes of
the original graph G which are incident with at least one edge in Ey, and
by

e the reduced set Dy,.

Theorem 3.28. Consider (CSL) in a graph G with demand points D. Let
(CSL(k)) for k=1,..., K be subproblems defined by components of Geover a$
specified in Notation 3.27. Then the following statements hold.

1. (CSL) is feasible if and only if (CSL(k)) is feasible for allk =1,..., K.

2. Let (CSL) be feasible and let S} be an optimal solution for (CSL(k)),
k=1,...,K. Then Uk:l,m,K Sy is an optimal solution for (CSL). ILe.,
each of the subproblems can be solved independently.

Proof.

1. According to part 1 of Lemma 3.1 (CSL) is feasible if and only if 7 (d) # 0
for all d € D, which is equivalent to requiring that for each d € D there
exists an edge {d, e} € Ecover-

—: Let (CSL) be feasible. Consider (CSL(k)). Then for each d € Dy
there exists e € FE with {d, e} € Ecover and due to 3. in Notation 3.26
e € Ey. Hence T(d)NEy, # 0 for all d € Dy, thus (CSL(k)) is feasible.

<=: On the other hand, if (CSL) is not feasible, there exists d € D which
is an isolated point in Geoyer- Let d € Dy. Then no edge {d, e} € Ecover
exists for any e € Ej, (Note that Fy = ) is possible). Hence (CSL(k))
is infeasible.

2. Now assume that (CSL) is feasible and let S* be an optimal solution of
(CSL). Define Sy = S* N E). Then Sy, is feasible for (CSL(k)):

Consider d € Dj. Since S* is feasible, we know that d € cover(S*). In
particular, there exists s € S* such that d € cover(s), hence s € 7(d). Let
e = g(s) € F be the edge containing s. This means, e N7 (d) # () yielding
that {d,e} € Ecover- Due to point 3. in Notation 3.26 we have e € Ej,.
From this we finally conclude s € e € Ej, hence s € Sy, i.e., d is covered
by some point in Sk.

Now let S} be an optimal solution of (CSL(k)). Since Sy, is feasible for
(CSL(k)) we obtain

ftime(s;;) S ftime(Sk)~

On the other hand, Ug=1, . xS} is feasible for (CSL), since

cover( U Sp) = U (cover(Sy)) = U Dy =D.

k=1,... K k=1,... K k=1,... K
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Thus we obtain

ftime(Uk:L‘..,KS]t) S ftime(S]:)

> 10>

IA

ftime(Sk)

=~
Il

1

= ftime( U Sk)

k=1,..K
= ftime(S™) since the Sy are pairwise disjoint.

This yields the optimality of |J,_, x Si- O

Decomposing (CSL) at least leads to smaller subproblems. In the case of the
following corollary, we even get subproblems with a coefficient matrix with
consecutive ones property.

Corollary 3.29. Given G = (V, E) with its set of points T, as well as a set
D, suppose that each demand point in D can be covered by exactly one edge
eCT, ie.,

Hee€ E:v4(d,e) <r} =1 foralldeD.

Then (CSL) can be decomposed into |E| smaller problems (CSL(e)), e € E,
each of them containing only edge e € E as set of tracks. Le., the input data of
(CSL(e)) is D, = coverp(e) and 1. = e. Furthermore, the coefficient matriz
of each subproblem has the consecutive ones property, and also the coefficient

matriz of (CSL) has.

Proof. Consider d € D. Due to the assumptions of the corollary, there exists
exactly one edge e with 7(d) Ne # 0, hence there exists exactly one edge
incident with d in the cover graph Geover. This means that no two edges e, e
are in the same connected component of Gqver, hence the problem decomposes
into |E| independent subproblems according to Theorem 3.28. Furthermore,
since each subproblem involves only one single edge, we can apply Lemma 3.11,
which implies that the consecutive ones property is satisfied for each coefficient
matrix AS?Y of subproblem (CSL(e)). Finally, the covering matrix A°Y of
(CSL) can be written as

cov
A
cov
ACOV — A€2
cov
AE\E|
and hence also has the consecutive ones property. a

We remark that in practice the assumptions of Corollary 3.29 are often “al-
most” satisfied. The reason for this is that in practice the problem to be
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considered is not (SL) but originally (SL’) (see page 19) referring to the es-
tablishment of additional stations, with a usually large set of already given
existing stations S*. In the corresponding data set the existing stations usu-
ally coincide with the endpoints of the edges, i.e., S C V and V \ S is
rather small. Now consider a node v € V' with incident edges e; and e;. If
there exists a station in v, a large portion of

cover(e;) N cover(e;)

is already covered. Hence, a situation as depicted in Figure 3.8 (see page 41)
becomes less likely, since all three demand points would have been already
covered by an existing station in vg.

For an illustration of the practical applicability, see also the example depicted
in Figure 3.11. In this example, the coefficient matrix of the complete problem
has the consecutive ones property.

Fig. 3.11. An instance of (CSL) with consecutive ones property, since the lighter
demand points are already covered by existing stations.

These theoretical considerations are confirmed by our numerical results (see
[RS04, Ruf02]) which show that in the practical data set of Deutsche Bahn (see
Section 2.1) the number of rows in which the ones do not appear consecutively
is relatively small. For example, if we assume a covering radius of 2 km, there
exist 1196 demand points which are not yet covered by an existing station,
but which can be covered by some stop in 7, i.e.,

| (D \ cover(S*)) N cover(7)| = 1196.

This leads to 1196 rows in the matrix A°Y, and in only 299 of them the ones
do not appear consecutively. This number can further be reduced to 148 by
applying a permutation heuristic to obtain a better order of the columns (see
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[Ruf02]). For a covering radius of only 1 kilometer, i.e., r = 1, the number of
rows of A% only is 757. L.e., there exists 757 demand points which are closer
to the tracks than 1 km, but the distance to their closest station is larger than
1 km. After applying the permutation heuristic to this example we are left
with only seven rows not having the consecutive ones property. Note that in
both examples, we further found out that the maximal number of blocks of
consecutive ones was always less than or equal to 3, i.e., even if a row does
not have the consecutive ones property, it can be decomposed into at most
three parts in which the ones appear consecutively. This observation will be
important in the next section, in which we show how problems with “almost”
consecutive ones property can be solved.

3.6 Set Covering With Almost Consecutive Ones
Property

As pointed out at the end of the previous section, in the practical data of
the complete continuous stop location problem the number of rows of AV
in which the ones do not appear consecutively is relatively small. This gives
rise to developing a procedure for solving set covering problems in which the
covering matrix “almost” has the consecutive ones property. Parts of this
section have been obtained in [RS04], see also [Ruf02].

As in Section 3.4 the analysis presented here does not rely on any special
property of the stop location problem but can be applied to any set covering
problem. Consider

(SCP)
min cr
s.t. AVx 2 1|D\ (34)
z € {0,1}15],

and assume that A°°Y “almost” has the consecutive ones property, i.e., in
many rows of A the 1s appear consecutively. Throughout the whole section
we also assume that AV does not contain any zero row, i.e., that (SCP) is
feasible. The goal is to find an optimal solution z*, or equivalently, an optimal
set S* C S of columns of A°V, where S* = {s € § : % = 1}. The idea is to
decompose the “bad” rows into a set of new rows, all of them satisfying that
the ones appear consecutively, and to require that at least one of these rows
needs to be covered. More precisely, we define:

Definition 3.30. Let AV be a 0-1-matriz with |D| rows and |S| columns.

1. If AS®Y is a row of A% let bly be its number of blocks of consecutive ones.
2. A° almost has the consecutive ones property , if Zlizll bly < |D||S|.
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Now consider a matrix A°" with |D| rows, such that in rows 1,...,|D| —p
the 1s appear consecutively (i.e., bly = 1 for d = 1,...,|D| — p), and in rows
D] —p+1,...,|D| we have blg > 1.

Notation 3.31. Let A be a 0-1-matriz and let bly be the number of blocks
of consecutive ones in row d. For the ith block of consecutive ones in row d
let

o fai be the column of the first 1 of block i and
o 4 be the column of its last 1.

This means, that
a — 1 if there exists ¢ € {1,...,blg} such that fq,; <j <lg,
4700 otherwise.
Consider a row d with blg > 1. We replace AJ® by blg rows,

Bi1,Baz2, ..., By,

each of them containing only one single block, i.e., we define the jth element
of row By ; as

1if fg; <j<la;

0 otherwise.

(Ba,i); = {

The set covering problem

(SCP)
min cx
st. Az >1 ford=1,...,|D|
z € {0,1}I5

can hence be reformulated as (SCP?)

min cr
s.t. Az >1 ford=1,...,|D|—p
Biix > yq; ford=|D|—p+1,...,|D],i=1,...,bl4
S ygi > 1 ford=|D|—p+1,...,|D|
va; € {0,1} ford=|D|—p+1,...,|D|,i=1,...,blq
x € {0,1}IS1.

Lemma 3.32. (SCP) and (SCP’) are equivalent.

Proof.

(SCP) = (SCP’): Let z be a feasible solution of (SCP), i.e, Az > 1;p).
We directly obtain that Az > 1 p|_,. Moreover, for each row A3, d =
D —p+1,...,|D| we also know Az > 1, i.e., there exists (at least)
one block i = [(d) of row d such that By ,x > 1. Defining
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1 ifi=1(d)
Yd.i =\ 0 otherwise

yields Bgz > yq,; and fol Ydi > Ya,ia) = 1, hence (z,y) is feasible for
(SCP’) with the same objective value.

(SCP’) = (SCP): On the other hand, each feasible solution of (SCP’) sat-
isfies AQax > 1 ford =1,...,|D| — p, while for d = |D| —p+1,...,|D|

we know that
blg

Z Yd,i > 1
i=1

and hence there exists (at least) one i = [(d) for each row d with ygq (4 = 1.
From this we conclude

Ba )T 2 ya,ia) = 1,

i.e., x covers block [ = [(d) of row d. This finally yields A5z > 1 also
ford = |D| —p+1,...,|D|. Together, Az > 1, hence z is feasible for
(SCP) with the same objective value. O

It is more convenient to rewrite (SCP’) in matrix form. To this end, we define

e the matrix A as the first |D| — p rows of AV,

o b= Zldp;‘lD\pr blg as the total number of blocks in rows of A°" without
consecutive ones,
B as the matrix containing the bl rows By ;, and
C' as a matrix with p rows and bl columns, such that row ¢ of C' is defined

by

. |D|—p+i—1 . |D|—p+i
O = 1 if Zd:IDI—erl bly <j< Zd=|D|—P+1 bly
J 0 otherwise.

In the following we will use the next — equivalent — formulation of (SCP’):

(SCP?)

min cx
s.t. Az > 1|D\7p
Bx —Iy > Oy
Cy>1,
x € {0,1}I51)
y € {0,1}0

The constraint C'y > 1, makes sure that at least one block of each row A%V
with d > |D| — p + 1 is covered.

There are several advantages of this reformulation. The first is that all three
matrices A,B, and C have the consecutive ones property. But note that the
coefficient matrix of (SCP’) does not have the consecutive ones property, and
also is not totally unimodular, such that in general non-integer basic solutions
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exist. How the new formulation can be used to find good bounds and to set up
a branch and bound approach is described next. It can also be used to provide
an approximation algorithm with an approximation ratio of max;—, . p|bla
as done in [MSWO05].

Lower Bounds

A lower bound on (SCP’) is obtained by relaxing all constraints that contain
variables yq ;, yielding a problem with a coefficient matrix with consecutive
ones property. For the stop location problem this can be interpreted as simply
forgetting about the demand points which destroy the consecutive ones prop-
erty of the matrix, i.e., we do not require to cover them. The corresponding
IP is

(SCP)])
min cx
s.t. Az Z I‘D‘,p
z € {0,1}5,

Lemma 3.33. Each optimal solution of (SCP) is a lower bound on (SCP).

Proof. Since A only contains a part of the rows of A%V, (SCP]) is a relaxation
of (SCP), and the result follows. a

Since A has the consecutive ones property, a solution of (SCPI1) can be cal-
culated efficiently by one of the approaches discussed in Section 3.4. A better
lower bound can be found by considering the dual of the LP-relaxation of
(SCP’). Since there exists an optimal solution with z; < 1 for s € S and
yqg < 1 for d € D, the dual of the LP-relaxation is given by

(Dual-SCP”)

max 1ip_pna + lunc

st. ATpa+BTyg <c (3.5)
—np +CTne <0 (3.6)
na,ns,nc = 0. (3.7)

A feasible solution of (Dual-SCP’) is obtained by solving the following se-
quence of problems.

1. Solve problem (A)

max 114
s.t. ATnA <c
na 2 0.

Let n% be an optimal solution of (A).
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Solve problem (B)

max 1np
s.t. BTng <c— ATy
ng > 0.

Let n}; be an optimal solution of (B).
Solve problem (C)

max 1nc
s.t. CTne < njy
nc = 0.

Let n¢ be an optimal solution of (C).

The following properties apply.
Lemma 3.34.

1. (A), (B), and (C) are feasible.
2. (M, n5.n&) is a feasible solution of (Dual-SCP’).
3. Lip|—pna + 1unc is a lower bound on (SCP’).

Proof.

1.

(A) is feasible since ¢ > 0 and hence n4 = 0 solves the problem. Since 7%
is feasible for (A) it satisfies

c—ATn:ZEO

and hence np = 0 is a feasible solution of (B) for any feasible solution
7% of (A). Similarly, since nj > 0 a feasible solution of (C) is given by
ng = 0.
Constraint (3.5) is satisfied since from the feasibility of ng for (B) we
know that

ATy + BT < e
Furthermore, nf, is feasible for (C), i.e.,

—np +CTne <0,

which is constraint (3.6) of (Dual-SCP’).

3. This follows from the feasibility of (7%, 75, n&) for (Dual-SCP’), see part 2.

O

The next lemma shows that this second bound is always better than the first
bound we obtained by solving (SCP1I).

Lemma 3.35. Let 2" be the optimal solution of (SCP). Then ca' < 1p_,n%+
1ung, where 0¥, ng,n& are optimal solutions for (A), (B), (C), respectively.
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Proof. Note that the dual of (A) is (SCPI). Hence, from the strong duality
theorem, see, e.g., [HK01, NW88] we know that

l *
ct’ = 1ip|—pNa;
hence cz! < 1jp|_pmi + Lung. B

Moreover, this bound can also be calculated efficiently by using that A7, BT
and CT' are interval matrices and solving the corresponding problems (A),(B),
and (C) along the lines of Section 3.4.

Upper Bounds

Fixing all y4; = 1 in (SCP’) also results in a problem in which the coeffi-
cient matrix has the consecutive ones property. Moreover, it yields a feasible
solution to the original problem. In terms of the stop location problem this
strategy requires that each demand point d which can be covered by more
than one edge must be covered by stops on all possible edges. The solution
found is hence feasible but will in general have too many new stations opened.
Formally, this solution is found by solving

(SCPul)
min cx
s.t. Ax > l\D\—p
Bx > 1y
x € {0,1}IS1.

Lemma 3.36. Each feasible solution of (SCPul) is an upper bound on (SCP’).

Proof. Let z* be a feasible solution of (SCPul), and z*,y* be optimal for
(SCP’). Defining y = 1 yields a feasible solution (z*,y) of (SCP’), hence
satisfying cx" > cx*. a

A better upper bound is obtained if we do not require that all rows of B are
covered, but select only one of them for each demand point d.

Notation 3.37. Let [(d) : {|D| —p+1,...,|D|} — IN be a mapping selecting
a block i = (d) for each row d € {|D| —p+1,...,|D|}. We call the mapping
[ feasible if

1 < I(d) < blg

foralld=1|D|—p+1,...,|D|. We also write L C {|D| —p+1,...,|D|} xIN
to specify [.

We obtain the following result: Each feasible solution of the following program
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(SCPu(l))
min cx
S.t. Az Z 1|D|—p
Bayayr >1 forall |[D|—p+1,...,|D
z € {0,1}°

gives an upper bound on (SCP’). Moreover, the best bound obtained by solv-
ing (SCPu(l)) is better than the best bound obtained by solving (SCPul).

Lemma 3.38. Let z* be the optimal solution of (SCP).

1. Each feasible solution x of (SCPu(l)) satisfies cx > cx*.
2. If x*t is an optimal solution of (SCPul), and x** an optimal solution of
(SCPu(t)) (for any feasible mapping ) we have

cx* < cx™® < ezt

Proof.
1. We define for d = |D| —p+1,...,|D|

(1 ifi=1(d)
Yd.i =\ 0 otherwise

to obtain a feasible solution (x,y) for (SCP’) with the same objective
value as (SCPu(l)).

2. cz* < cx¥? directly follows from part 1 of this lemma, while cz*? < cx
holds since (SCPu(l)) is a relaxation of (SCPul). O

ul

Heuristic Approaches

In the following we suggest two heuristics for (SCP’). Both work by choosing
a good mapping [(d) for the formulation (SCP([)).

The first one is based on a cost-argument, i.e., for each row we choose the
cheapest block that can be used to cover the row. The interpretation for the
stop location problem is the following: We require to cover each demand point
from that edge e € E of the graph (V| E) with the lowest traffic load ce.

The first heuristic works as follows.

Heuristic 6: Cost-Heuristic for (SCP)

Input: AV, b, c.
Output: A feasible solution z of (SCP).
Step 1. Obtain matrices A and B of (SCP’).
Step 2. For d=|D|—p+1,...,|D|:
Assign [(d) =i if ¢; = minj/:adj,zl ¢ and fai <j<la;.
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Step 3. Let z,y be the solution of (SCPu(l)) (e.g., by Algorithm 5).
Step 4. Output: z.

In our second heuristic we do not focus on the costs ¢ but choose that block
for row d which can be used to cover most (other) demand points, i.e., we
choose the block containing the candidate with the largest coverage in the
row. The formal description is the following.

Heuristic 7: Coverage-Heuristic for (SCP)

Input: AV, b, c.

Output: A feasible solution z of (SCP).

Step 1. Obtain matrices A and B of (SCP’).

Step 2. For d = |D|—p+1,...,|D|: Assign [(d) =1 if max;r.q,, —1 |cover(5')| =
|cover(j)| and fa: < j <la;.

Step 3. Let z,y be the solution of (SCPu(l)), (e.g., by Algorithm 5).

Step 4. Output: =x.

Apart from these two simple heuristics we can also construct a feasible solution
and an upper bound by combining the lower bound obtained from (SCP1) (or
equivalently, by solving the dual program (A)) with the cost-based heuristic
(Algorithm 6). To this end, let ' be an optimal solution of (SCP1). Then
determine the set of rows which are not covered by !, i.e., define ® = {d :
Azl = 0} and choose [(d) according to Algorithm 6 for all d € ©. Then
solve the reduced set covering problem

(Red-SCP(1))

min cr
s.t. Bd’[(d)x Z lforallde®
r € {0,1}!5

and let Z be an optimal solution. By defining
ry = max{z}, 7}
we then obtain an upper bound on (SCP’).

Lemma 3.39. Let x* be an optimal solution of (SCP). Furthermore, let x! be
an optimal solution of (SCPI) and & be an optimal solution of (Red-SCP(1)).
Then x defined by

rs = max{zl, 7.}, s=1,...,|S|

satisfies cx > cx*.
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Proof. We only have to show that x is feasible for (SCP). Let
D ={d: Az = 0}.

Then, for all d ¢ ® we have that

Zovx > A;ovxl >1

hence these rows are covered by x. Now take d € ®. Then
ZOV.'IJ > A(L:iovi‘ > Bd,[(d)‘i‘ > 1.
Together, A°Vx > 1|p| and the result follows. a

The above discussion leads to the following algorithm that contains upper and
lower bound computation.

Algorithm 8: Upper and lower bound for (SCP)

Input: AV, b, c.
Output: Upper bound cz“ and lower bound f' on (SCP).
Step 1: Derive the matrices A,B,C of (SCP’) and solve (A),(B),
and (C) with optimal solutions 74,715, 7N -
Let 2 be the dual solution of (SCP1).
Step 2: Define ® = {d: ASVz" = 0}.
Step 3: Calculate [(d) for all d € © according to Algorithm 6.
Step 4: Solve (Red-SCP([)) with respect to ® and I.
Let & be the solution.
Step 5: Define for all s=1,...,|S|: z¥ = max{z’,&s}.
Step 6: Output: z* and f'= 1ip—pna + lunc.

Branch and Bound Approach

For solving (SCP’) we propose a branch and bound algorithm. The idea is to
consider a row d (for |D|—p < d < |DJ) in each layer of the branch and bound
tree and iteratively select one of the y4; and set it to one. This means, the
corresponding row Byg; can be added to matrix A while all other rows By
with i’ # ¢ can be deleted from B. Formally, we obtain:

Notation 3.40. Let ® C {|D| —p+1,...,|D|} be a set of rows with blg > 1
for all d € ®©. Moreover, let | be a feasible mapping, i.e., [(d) € {1,...,blg}
for d € ®. For a given instance of (SCP’) define P(®,1) as an instance of
(SCP’) in which yq,ay =1 for all d € D.
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Using the notation ®¢ = {|D| —p+1,...,|D|} \ D we get
P(9,0)
min cx
s.t. Ax Z I‘D‘,p
Bgayr > 1 for alld € ®
Baix > ya; ford e D i=1,...,bly
Zflzdl ya; >1 forde D¢
yai € {0,1} ford € ®% i=1,...,bly
x € {0,1}IS1.

Lemma 3.41. Let x* be an optimal solution of (SCP), and let z°', 3" be
an optimal solution of P(®,1). Then

1. cx* < ex®t,
2. For each fired ® C {|D|—p+1,...,|D|} we have
cz* = min caz®".
[ feasible

Proof.
1. Taking the solution 22!, 4®! and setting for all d € ®

1 ifi=1(d)
Yd.i =\ 0 otherwise

yields a feasible solution of (SCP’) and hence cx* < cx®.

2. Let x*,y* be an optimal solution of (SCP’). Then for all d € {|D| —p +
1,...,|D|} there exists some ¢ such that y4; = 1. Define I(d) = i for all
d € ® and let y® be the vector y*, restricted to the components of D.
This means, z*,y® is feasible for P(®,[) and consequently,

cx®t < ex*
From part 1 we already know cz* < cx®', hence equality is attained. O

The following observations are the basis for the branch and bound approach.

P(0,0) =(SCP").
Fixing y4; = 1 in P(D,1) for some d € D€ and for some 1 < i < bly leads
to P(® U{d},tu{d,}).

e The coefficient matrix of P({|D|—p+1,...,|D|},[) has the consecutive ones
property and the problem can hence be solved efficiently by Algorithm 5.

Thus, by iteratively fixing variables y4; we always obtain subproblems of the
same type, and in each iteration the number of rows d with bly = 1 increases
(vielding a larger matrix A with consecutive ones property) while the number
of “bad” rows d with bly; > 1 decreases. Hence, we get closer to the consec-
utive ones property in each step. Before we formulate the branch and bound
procedure we remark that we can reduce the size of (SCP’) by applying the
following reduction rules.
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Lemma 3.42.
1. If T(dy) C T(da) for 1 < dy < |D| — p then a solution of (SCP’) can

be found by considering the reduced problem without rows Bg,; for all
i=1,...,bl4,.

2. If T(dy) = {s} for some 1 < dy < |D| —p, then in all optimal solutions,
xs = 1, and it is sufficient to consider the reduced problem without column

s and without all rows By, ; with dg € cover(s) and 1 <14 < blg,.

Proof. The rules are transfered from Lemma 3.16 taking into account that
not all rows of the matrix B need to be covered, i.e., we require that rows
denoted by d; in the formulation of Lemma 3.16 are rows of the matrix A. O

The branch and bound algorithm can finally be stated as follows.
Algorithm 9: Branch and bound for (SCP)

Input: A°Y, b, ¢, and accuracy e.

Output: Feasible solution z of (SCP). such that |cx — cz™| < ¢, if z* is
the optimal objective value.

Step 0. Set ® =0, [=0, and S*=S.
Derive P by reducing P(D,[) according to Lemma 3.42.

e
List = {P} with lower bound fp = f'.

lower and upper bound, obtained by Algorithm 8,

Step 1.
1. If List= (), stop: Exact optimal solution is z*.
2. f'=min{fh : P € List}
3. If fY— f!'<e stop: ¢ optimal solution is z*.
Step 2. Choose P = P(D,I) € List with current lower bound fs.
Step 3. Reduction of P: Check if P can be reduced according to Lemma 3.42.
(Only the latest added row d € ® needs to be considered as di)
Step 4. Bounds Use Algorithm 8 to obtain a new lower bound fb and
a feasible solution x“.
Step 5. Pruning
1. If fL =cz'%, prune by optimality, i.e.,

2" =ap if cxp < fU
f* = min{czp, '}
List = List \ {P}.
Goto 1.
2. If fb > f“ prune by bound, i.e., List = List\ {P}.
Goto 1.
3. If cxp < f*" set
F = e

Ip.
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Step 6. Choose d € D and set
List = List U{P(® U {d},1U(d,7)) : i € {1,...,blq}}

Goto 1.

The application of this branch and bound approach on random data yields
optimal solutions for 100 x 100 matrices A°V in less than a minute on a
standard personal computer, if the number of blocks of consecutive ones is
not too high. As expected, the running time increases drastically with the
number of blocks. A detailed analysis is presented in the diploma thesis of
[Ruf02], see also [RS04].

We also applied Algorithm 9 to the real-world data described in Section 2.1.
For a covering radius of r = 2, i.e., if we require that all demand points should
be closer than 2 km to their nearest station, we obtained a solution with an
optimality gap

ftime(xu) - ftime(xl>

ftime (xl)

i.e., of less than 1.7 % in the first iteration of step 4 in the branch and bound
algorithm. This shows that Algorithm 8 behaves very well in this case. The
improvement of the starting solution by Algorithm 9, however, was rather
slow. For the same problem instance, but with a covering radius of only 1 km,
the initial optimality gap was only 0.1 %, such that in this case we can consider
the problem as solved by Algorithm 8 only.

< 0.017,
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Bicriteria Stop Location

There are many useful extensions of the complete continuous stop location
problem (CSL). In this chapter we investigate the following bicriteria variant.
In a practical setting, one might not want to cover all demand points D but
only a given percentage of the population. To this end we assume that for
each demand point, we have given a weight wy representing the number of
customers who would like to use public transportation, if the next station was
closer than r. For a given set of stops S, recall from Section 2.3 that fcover(S)
denotes the number of (potential) customers who live closer than r to some
stop in S. Certainly, it is preferable to cover as many customers as possible,
i.e, to maximize feover(S). On the other hand, establishing many new stops
for trains is costly and increases the travel time for customers, because each
stop needs an additional time of, e.g., two minutes.Hence, we also have to take
care of the additional travel time fijme which can be computed as the total
time used for the additional stopping activities summed over all customers.
We are hence dealing with the following bicriteria variant of (SL).

(BSL)

Given G = (V, E) with its set of points on edges T = J e and with traffic
loads c. for alle € E, and ¢, for allv € V, as well as a finite set of points D
with weights wq and gauges vq for all d € D, find a set S C T such that both

ftime(S) = ch(s), and

seS

7fc0ver(5) = - Z Wq

dé€cover(S)

are minimized.



60 4 Bicriteria Stop Location

We remark that for a subset S C 7 the function feover(S) was already used in
Section 2.3. Also note that parts of Sections 4.1, 4.2, and of Section 4.3 have
recently been published in [Sch05c].

Chapter 4 is structured as follows: We first present the bicriteria prob-
lem and its two e-constraint versions and point out their relation to efficient
solutions. We then prove that the finite candidate set developed for (CSL)
can also be used for the bicriteria problem. Since this leads to bicriteria set
covering problems, we analyze such problems for the special case that the cov-
ering matrix has the consecutive ones property and prove their equivalence
to bicriteria shortest path problems. Finally we present an alternative finite
dominating set which can be used independent of the given radius 7.

4.1 Constraint Problems and Lexicographic Minimality

What we mean by “minimizing both” objective functions is to find Pareto
solutions of the problem with respect to fiime and feover- Recall from Ap-
pendix B that if S1,S2 C 7 denote two feasible sets of stops, S; dominates
Sy if

fiime(S1) < frime(S2) and
fcover(Sl) > fcover(S2)7

where at least one of these inequalities is strict. Then a Pareto solution S*
is a feasible set of stops which is not dominated by any other feasible set of
ftime(S*)
fcover(S*)

the objective space are called efficient points.

stops (see Appendix B). The points ( > for Pareto solutions S* in

To find Pareto solutions a common idea is to minimize only one of the two
objective functions and to bound the other objective in the constraint set.
Since this can be done for both objective functions, we obtain the following two
one-criteria problems, which are called e-constraint problems in the literature.

(BSL-time) Given D, G = (V, E) with its set of points 7T, weights c., ¢,, wq,
gauges g, and a lower bound Qcover € IR 00 feover, find a set S* C 7T
such that fcover(S*) 2 Qcover and ftime(S*) is minimal.

(BSL-cover) Given D, G = (V, E) with its set of points 7, weights c., ¢y, wa,
gauges 74, and an upper bound Qtime € IR on fiime, find a set S* C T
such that ftime(S*) S Qtime and fcover(S*) is maximal.

Due to Haimes and Chankong [HC83] (see Appendix B) we have the following
result, providing the connection between Pareto solutions and the optimal
solutions of the e-constraint problems.
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Lemma 4.1.

1. Let S be a unique optimal solution of (BSL-time). Then S is a Pareto
solution. If more than one optimal solution of (BSL-time) exists, the so-
lutions that additionally maximize feover are Pareto solutions.

2. Let S be a unique optimal solution of (BSL-cover). Then S is a Pareto
solution. If more than one optimal solution of (BSL-cover) exists, the
solutions that additionally minimize fiime are Pareto solutions.

Using Lemma 4.1 to find Pareto solutions is known as the e-constraint method,
see, e.g., [Ehr00]. Unfortunately, both e-constraint problems are hard to solve.

Corollary 4.2. (BSL) and the two e-constraint problems (BSL-time) and
(BSL-cover) are NP-hard, even if all weights c.,c,, wq are equal to 1.

Proof. We already know that (CSL) is NP-hard under the conditions of the
corollary, see Theorem 3.2. The decision version of both e-constraint problems
(BSL-time) and (BSL-cover) is the following:

Given D, G = (V, E) with its set of points 7, weights c,, ¢,, w4, gauges 74, and
Qtime, Qeover € IR, does there exist a set S* C 7 such that fiime(S*) < Qtime
and fcover(S*> > Qcover?

Defining Qcover = Y _gep wa shows that the decision version of (CSL) is a
special case of the decision version of both (BSL-time) and (BSL-cover) and
thus both e-constraint problems are NP-hard. a

We now discuss the two lexicographic optimal solutions, for which we know
that they are Pareto solutions (see Appendix B).

e Maximizing feover as first objective means that we have to cover all de-
mand points, that can be covered, i.e., all demand points d with 7 (d) # 0.
This yields exactly (CSL) of the previous chapter, if we define

D' =D N cover(T)

as the set of demand points to cover. In Chapter 3 we have shown that
this problem is NP-hard.

e On the other hand, minimizing fiime leads to a trivial problem since it can
be solved easily by not installing any stop at all. To find a lexicographic
minimal solution S C 7 we first determine the set of edges and nodes with
zero costs, i.e.,

E'={e€ E:c. =0}
VOl={veV:c, =0}

If both sets are empty, S = () is the unique lexicographic minimal solution.
In the case that we can locate stops with zero costs, we further determine
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D' = cover(EY) U cover(V?)

as the set of all demand points that can be covered with zero costs. Finally,
we cover all demand points in D’ as follows: For all d € cover(E°) we select
e € EY such that d € cover(e) and choose

s(d) € argmin,c,v4(d, s).

Then VO U {s(d) : d € D} covers D’ with zero costs and hence is a lexico-
graphic minimal solution. In other words, we install a stop in each node
of V9 and in all the projection points of demand points on a 0-cost edge.

We mention that the unweighted version of (BSL-cover), i.e., to locate at most
K = Qtime stops in such a way that f.over is maximized, was investigated in
[KPS*03] for the case of one single straight-line track and for the case of two
parallel straight-line tracks. For both cases, polynomial time algorithms using
dynamic programming were developed with a time complexity of O(K|D|?)
for the single track case. Moreover, it is shown that along one straight line
track, the unweighted version (BSL-cover) is equivalent to a one-dimensional
uncapacitated and unimodular K-facility location problem. As observed by
[Tam02] the problem can hence be solved in O(K|D|log(D)) time.

4.2 Integer Programming Formulations

We now use the methodology developed in Chapter 3 and again derive a finite
dominating set. Recall the definition of the finite dominating set S for (CSL)
given in Notation 3.5 and in (3.2) on page 27 in Section 3.2, i.e.,

Uaep 5,15} if Ugep{fS,15} contains at least one
S§¢ = {vf,v5} U point of the interior of e

{ vf;vg 1 otherwise.

where v{,v5 are the endpoints of edge e and fg,[5 are the endpoints of the

interval 7 (d) N e. Fortunately, the following theorem shows that
s=Js
ecE

is also a finite dominating set for the bicriteria stop location problem.

Theorem 4.3. S is a finite dominating set for (BSL-time), (BSL-cover ), and
for (BSL). More precisely,

FEither (BSL-time) is infeasible, or there exists an optimal solution S* C S.
Either (BSL-cover ) is infeasible, or there exists an optimal solution S* C S.
Let (Qtime; Qcover) be an efficient solution of (BSL). Then there exists a
Pareto solution S € 8 with fiime(S) = Qtime and foover(S) = Qeover-
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Proof. Given some optimal (or Pareto) set S*, we use exactly the proof of
Theorem 3.7 and construct a set S’ € S by moving stops of the given set S*
into points of & without changing the objective function values. For S’ we
hence obtain

fcover(S*> S fcover(S’) and
ftime(S*) > ftime(Sl),

ie., S’ is at least as good as S* with respect to both criteria, which proves
the result. a

Using Theorem 4.3, (BSL) and its two e-constraint problems can be formu-
lated as integer programs. To keep track of the population covered by the new
stops, we have to know which demand points are covered and which not. In
addition to the variables x, defined for (CSL), we therefore define another set
of binary variables

~ |1 if demand point d is covered
Y4 =10 otherwise.

and let w = (w1, wa, ..., wp)|).
The IP model of (BSL) can be formulated as

. ( Cx )
min
—wy

st. Az >y
z € {0,1}I5
y € {0,1}1P1.

The IP model for (BSL-time) is

min cx
st. A —y >0
wy Z Qcover (41)
x € {0,1}I5
y € {0, 1}\D\,

and (BSL-cover) is given by

max wy
st. Ax —y >0
cxr S Qtime (42)
z € {0,1}15
y € {0,1}P1,

In Lemma 3.11 and Theorem 3.13 we pointed out that A°° has the consecutive
ones property in the case that the set of tracks 7 consists only of a single
edge, and under some (weak) assumptions also if 7 is a polygonal line. We
now discuss variants of (BSL-time) and (BSL-cover), in which
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o wy=1foralldeD,co=1forallee FE,and ¢, =1 for allv € V, and in
which furthermore
e the covering matrix A°°Y has the consecutive ones property.

Consider the example depicted in Figure 4.1 and note that the coefficient
matrix in this example is
111
cov __
AT = <0 1 1) ’

which has the consecutive ones property.

Fig. 4.1. The coefficient matrix of (BSL-time) is not totally unimodular.

(BSL-time): Although A" has the consecutive ones property that does not
yield a totally unimodular coefficient matrix for (BSL-time). Namely, the
coefficient matrix of (BSL-time) is in this example given as

111-1 0
011 0-1],
000 1 1

which is not totally unimodular.
(BSL-cover): On the other hand, using the same example for (BSL-cover) the
coeficient matrix is given by

1 1 1-1 0
01 1 0-1],
~1-1-1 0 0

which is a totally unimodular matrix.
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To get rid of the coupling constraint wy > Qcover in (BSL-time) one can
consider the Lagrange-relaxation with respect to this constraint.

min cx + AMQcover — WY)

s.t. AVe —y >0
x € {0,1}I5!
Yy € {07 1}‘1)‘7

(4.3)

where \ > 0.

Lemma 4.4. Let A°®Y have the consecutive ones property and assume that
wg =1 for alld € D, and cs =1 for all s € S. Then the following hold.

1. The Lagrange-relazation of (BSL-time) given in (4.3) (with fixed multi-
plier A) can be solved by linear programming.
2. (BSL-cover) can be solved by linear programming.

Proof. Since A®® is totally unimodular the matrix (ACOV —I ) also is totally
unimodular (see Appendix A, or [NW88]). Since this is the coefficient matrix
of (4.3), and since the objective function of (4.3) is linear for fixed A > 0, this

shows the first part of the lemma.
cov

For part 2, we note that (1 11

) has the consecutive ones property

cov
and hence is totally unimodular. Thus, also <1 :? B 1> is totally

unimodular and hence also the coefficient matrix

Acov I
<—1 ~1...-100... 0)

of (4.2) satisfies this property. O

Note that the lower bound we obtain by solving the Lagrangian dual of (BSL-
time) is the same as the lower bound obtained by solving the LP-relaxation of
(BSL-time), since Lemma 4.4 shows that all extreme points of the feasible set
of (4.3) are integral, see [Wol98]. Further note that for wg = 1 the structure
of (BSL-time) resembles the problem (SCP’) discussed in Section 3.6, see
page 48, such that the solution approaches for (SCP’) can be adapted to
(BSL-time).

4.3 Bicriteria Set Covering With Consecutive Ones
Property

Again, we turn our attention to set covering problems as we already did in
Sections 3.4 and 3.6. As before, we do not use any assumptions of the stop
location problem, but deal with the bicriteria set covering problem (and its
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e-constraint versions) if the coefficient matrix A" satisfies the consecutive
ones property. Let, as before,

S=1{1,2,...,IS]} and D={1,2,...,D|}.

The problem we consider is given as

(BSC)
min (wy)

st.  Ar >y
r € {0,1}!5
y € {0, 1},

where AV has the consecutive ones property. For S C S we define

1 ifsesS
0 otherwise

_ |1 ifd e cover(S)
y(S)a = {0 otherwise

ftime(5> = cx(S)
fcover(S) = wy(S)

2(8), = {

Since we do not need to cover all rows of A°¥ in (BSC), we now have to deal
with the objective function feover- To this end, we first investigate cover(S).

Lemma 4.5. Let S = {s1,...,8,} C S with s1 < --- < s,. Then for all
i1=1,...,p—1 we have

cover(s;+1) \ cover{sy,...,s;} = cover(s;+1) \ cover(s;).
Proof. Since “C” is trivial, we only need to verify “O”. To this end, let
d € cover(s;+1) \ cover(s;).

We show that d ¢ cover(s;) for all j < 4. Assume to the contrary that
d € cover(s;j) and d € cover(s;y1). This means that aqs, = ags,,, = 1, and,
since A°V has the consecutive ones property also aq4s, = 1, a contradiction to
d & cover(s;). O

Lemma 4.5 motivates a dynamic programming approach, which we will de-
velop in the following. To this end we define an acyclic digraph Gpgsc. Note
that we cannot utilize the digraph Ggc (see Notation 3.22 on page 37) for
solving (BSC), since we now have to allow solutions which do not cover all
rows. This implies that we have to include all edges (¢, ), if ¢ < j, in the edge
set of Gpsc.
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Notation 4.6. The bicriteria set covering digraph Gpsc = (Vse, Esc)
is defined by

Vesc = SU{s,t}, and
Epsc ={(i,j): 1, €S and i < j}U{(s,7): ] € SYUL(3,t) -4 € SHU{(5,1)}.

For each edge (i,j) € Epsc we furthermore define costs and weights

c,»j—{cj ifjFt

0 ifj—=t
Zdecover(j)\cover(i) Wq ZfZ 7é S,j 7é t

Wij = ZdEcover(j) Wq ifi=s,j#1
0 ifj=t.

Moreover, for an s-t-path S in Gpsc let C(S) denote its length according to
ci; and W(S) denote its length according to w;;.

As in Gge (see Corollary 3.24 on page 39) any S C S uniquely defines an
s-t-path in Gpsc by adding the nodes s and ¢ to S. Moreover,

C(SU{s,t}) = frime(5)-

In the next result we state that the same holds for the objective function feover-
Note that for proving this observation we need that the coefficient matrix A
has the consecutive ones property.

Theorem 4.7. Let S C S. Then W(SU{s,t}) = feover(S).

Proof. We use induction on p = |S|. For p = 1 the claim is true due to the
definition of ws; = feover({7}) and w;; = 0. Now assume that

W(S, @] {S,t}) = fcover(S,)

for all §” with |S’| < p. Take some S = {s1, 82, ..., Sp, Sp+1} and assume that
51 < 8 < -+ < Spq1. Define S" = {51, s2,...,5p}. Then we get
fcover(S) = Z Wq
decover(S)
I TS SR
decover(S’) decover(spy1)\cover(S’)
= W(S" U {s,t})+ > wq (4.4)

decover(sp41)\cover(sp)

=W(Su{st}),

where (4.4) holds due to Lemma 4.5. |
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As an example, consider again the matrix

111000
011100
001110
000011

ACOV —

and let

c1=3 wy =3
co=1 wy =2
c3=2 w3 =3
ca=1 wyg =1
cs =3
ce = 2.

Let us investigate the path P = {s,2,3,4,t} depicted in Figure 4.2. First, we
determine

cs2 =1 wsa =5
Ca3 =2 wa3z =3 since cover(3) \ cover(2) = {3}
csa =1 wsqg =0 since cover(4) \ cover(3) =0
cy =0 wy =0.
This yields C(P) =1+2+1 =4 and W(P) = 5+ 3 = 8. On the other hand,
for the corresponding set S = P\ {s,t} = {2, 3,4} we obtain

ftime(S) =1 + 2 + 1=4
cover(S) = {1,2,3}, and hence
feover(S) =34+2+3 =38,

such that W(P) = feover(S) and C(P) = fiime(S) holds.

N\ /

ONONONONO
\ANA

Fig. 4.2. The path S in the digraph Ggsc for the example.
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Corollary 4.8. Let S C S. Then S is a Pareto solution of (BSC) if and only
if SU{s,t} is a path in Gpsc which is Pareto minimal with respect to the
two length functions C and W.

This means that finding all efficient solutions of (BSC) reduces to finding all
efficient paths in the acyclic network G gsc. Note further that using negative
weights —w(e) does not affect the solution procedures or the complexity of
the problem, since no directed cycles exist. Finding efficient paths in the
presence of more than one objective function belongs to the most widely
studied multiobjective combinatorial optimization problems. We refer to the
surveys given in Section 6.1. of [EG02] and in [Skr00], where the latter deals
in particular with bicriteria shortest path problems. Available algorithms are
based on dynamic programming (as presented in [Hen85]), or on label setting
methods (see [Han79] for an early contribution). Label correcting methods for
bicriteria shortest path problems were presented, e.g., in [MMO91, SA00]. An
algorithm based on a ranking of paths was proposed by [CM82].

Finally, we turn our attention to the special case in which ¢; = 1 for all
s € S. In this case, fiime(S) = |95] is equal to the number of edges of the path
S U {s,t}, reduced by 1. Letting Qtime = K € IN, the cost-constraint version
of (BSC) is given as

(BSC-cover(K))

max wy
st. Ax —y >0
cx < K (4.5)
z € {0,1}I5]
y € {0,1}P.

This problem can be solved by finding a longest path with no more than
K +1 edges, i.e., by solving a cardinality constraint shortest path problem in
an acyclic digraph. This can be done by the Algorithm of Bellman—Ford (see,
[Bel58, FF62]), which needs O(K|S|?) time in the worst case to find a longest
path with no more than K edges from one specified starting node to all other
nodes in the graph. To find all efficient solutions we again use the result of
[HC83].

Lemma 4.9. Let K* be the solution of (SCP), i.e., the minimal number of
columns needed to cover all rows of A, and let K < K*. Then, S is an
optimal solution of (BSC-cover(K)) if and only if S is a Pareto solution.

Proof. If S is the unique solution of (BSC-cover(K)) the result follows di-
rectly from [HCS83] (see also Lemma 4.1). Now assume that S7 # Sy but
both are optimal solutions of (BSC-cover(K)). Then feover(S1) = feover(S2),
frime(S1) < K, and frime(S2) < K. We want to show that
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ftime(Sl) = ftime(SQ)y

since in this case both solutions lead to the same efficient point and no solution
dominating S; and S; in both criteria exists.

Assume to the contrary that [S1]| = ftime(S1) < ftime(S2) = |S2|. In particular,
|S1] < |S2] < K < K*,i.e., D\cover(Sy) # (0. But this means that there exists
a column s € §\ S7 such that adding s to S; would increase feover, 1.€.,

fcover(sl ) {3}) > fcover(Sl) = fcover(SQ)

and fiime(S1 U{s}) < K, which is a contradiction to the optimality of S; and
Sy for (BSC-cover(K)). |

In the following algorithm we make use of this result. If the assumptions of
Theorem 3.13 are satisfied we determine all efficient solutions of (BSC) by
solving a sequence of cardinality constraint longest path problems using the
algorithm of Bellman—Ford. Since one run of the algorithm for K* determines
also all solutions with cardinality constraints given by smaller K, i.e., for all
K € {0,1,..., K*} the overall complexity of the following algorithm equals
the complexity of the algorithm of Bellmann—Ford for one single source node
s, i.e., we obtain a complexity of O(|S|*) for the determination of all efficient
points of (BSC). For our special case of the stop location problem recall further
that for each demand point d we have at most two candidates in the finite
dominating set S such that the complexity of finding all efficient solutions
in the case of a matrix A°Y with consecutive ones property, traffic loads
¢e = ¢, = 1 and arbitrary weights wy is bounded by O(|D®).

Algorithm 10: Finding all efficient points for (BSC) with consecutive
ones property and c; =1

Input: w, A®Y with consecutive ones property, c¢s =1 for all s€ S.

Output: All efficient points for (BSC), and a Pareto solution for each
of them.

Step 1. Use Algorithm 2 to transform A" into a strictly monotone matrix.

Step 2. Solve the unweighted set covering problem by Algorithm 3, let K™
be the cardinality of the optimal solution.

Step 3. Comstruct Ggsc.

Step 4. Use the algorithm of Bellmann-Ford to find all longest paths
w.r.t. the weights w from s to t with K = 1,2,... K" edges. Let RE
denote the length of a longest s—t-path PX with at most K edges.

Step 5. Output: Eff = {(h*,K): K =1,...,K*} with corresponding Pareto
solutions P¥, K =1,...,K"*.
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4.4 Varying the Radius

The finite dominating set S depends on the given covering radius r. If more
than one value for r should be considered it would be advantageous to have a
finite dominating set which is not dependent on the specific value of r. Such
a set will be derived in this section, for the special case that ¢, < c. for all
v € V and for all edges e € E incident with v.

Using the same denotation as on page 26 we define

S* ={s €T : there exist di,dy € D,dy # d3 such that v4, (d1, s) = va,(d2,s)}

u U argmingc,va(d, s) U U {v1 ;rvg } uv,

deD,ecE eckE

where v{, v5 are the two endpoints of the edge e € E. The first set of candidates
can be determined by intersecting the bisector between each pair of demand
points with 7', the second set describes the projection points from all demand
points onto all edges, and the third set makes sure that V' and one point of
the interior of each edge is included in S*.

Theorem 4.10. §* is a dominating set for (BSL), (BSL-time), and (BSL-
cover) for any given radius v > 0, if ¢, < ¢e for allv € V, e € E if e is
incident with v.

Proof. Take r > 0 arbitrary, but fixed. Using Theorems 3.7 and 4.3 we can
assume that either the problems are infeasible, or there exists an optimal
solution S* C S, where S is the specific candidate set with respect to r as
defined in (3.2) on page 27. Take s € S* with s ¢ S*. Hence, s ¢ V and
s # vi;vg for any of the edges e € E. Consequently, s lies in the interior of
some edge e, and there exists exactly one d € D such that

va(d,s) =r
and
argming v4(d, s') # s,
otherwise, s € §*. Move s along e within B (i.e., get closer to d) to a new

point, until one of the following conditions is satisfied for the first time.

e s reaches some point in §*, let this point be denoted by s*.

e s leaves some ball BJ,: Denote this point by s’. It is important to note
that d # d’, since otherwise the projection point from d onto e would have
been reached before. Then we have

vald,s) =7 and ~u(d ') <7

yar(d';s) <7 and ~v4(d,s) =,
meaning that the continuous function h : ¢ — IR defined by h(x) =
Yo (d',x) — va(d, x) satisfies h(s’) > 0 and h(s) < 0 such that the in-

termediate value theorem yields the existence of a point s* between s and
s' with h(s*) =0, i.e., s* € §*.
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Due to the construction, in both cases we have found a point s* € S&* such
that

cover(s) C cover(s*), and
Co(s) = Ca(s7)»

the latter holding since either g(s) = g(s*) = e, or g(s) = e and g(s*) = v with
v and e incident to each other, and hence satisfying cg(s) = ce 2> ¢y = ¢g(s+)-
Finally we get that S’ = S* \ {s} U {s*} satisfies

fcover(S*) < fCOVer(Sl)
ftime(S*) 2 ftime(S/)'

Since the above argument can be repeated for all s € §* \ §* this completes
the proof. a

We remark that, dependent on the structure of the bisectors, S* needs not be a
finite set (for a detailed discussion on determining bisectors for gauge distance
functions, see [Wei99]), but can be made finite along the lines of Chapter 3.2.
We further point out that the size of S* is O(|D|? + |D||E|), which is much
larger than the size of S, which is of order O(|D]). Nevertheless, S* also is a
finite candidate set for problem (CSL) discussed in Chapter 3.

While the assumption of Theorem 4.10 is in practice usually satisfied for all
nodes with degree at most 2, it may happen that it does not hold for nodes
with more than two incident edges. Unfortunately, the next result implies that
no finite dominating set is possible without this assumption.

Fig. 4.3. No finite dominating set is possible independent of 7.

Lemma 4.11. Without the assumptions of Theorem 4.10 no finite dominating
set which can be used for any value of r exists for (BSL), (BSL-time), and
for (BSL-cover).
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Proof. Consider a star-shaped graph with four nodes and three edges, all edges
incident with node vy (see Figure 4.3). Let one demand point d be given, such
that argmin ., v4(d,s) = vo, and consider, e.g., the Euclidean distance [5.
Let ¢ey = 2,¢e, = Cey = 100, and w,,, = 102 be (realistic) traffic loads. Now
take any finite candidate set S/, and let s be the candidate of e; which is
closest to vg. Note that la2(d,vg) < l2(d, s). Moreover, let  be such that

lg(d, ’U()) <r< lz(d,s).

Then the optimal solution

e of (BSL-time) with any Qcover > 0, and
e of (BSL-cover) with Qtime = 1

is a point on e between vy and s, which is not contained in the finite candidate
set S7. Furthermore, such a point dominates any solution S C S7, hence Sf
cannot be used to derive all efficient points of (BSL). O
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Extensions

The extensions we are going to discuss in this chapter have been brought up
by our practical studies. First, we relax the requirement that D consists of
points and allow demand regions D instead. This idea is motivated by the
accurate data we have for the demand regions in the stop location problem,
given as polygons (representing the settlements). The problem of minimizing
the additional travel time caused by the new stops, while covering all demand
regions, is denoted by (CSL-region), while (BSL-region) refers to the bicriteria
variant corresponding to (BSL), if we consider demand regions instead of
demand points.

Secondly, we consider alternative objective functions. Instead of looking at the
bicriteria variant, we can also sum up the positive and the negative effects of
new stops, where we have to measure both effects using the same scale, e.g.,
minutes of travel time. A new stop decreases the access time for customers
living close to it, but increases the travel time for customers just traveling
through this new stop. Summing up we get an approximation of the change
in door-to-door travel time over all customers.

Chapter 5 is structured as follows: We first reformulate the stop location
problem in the case of demand regions instead of demand points. If a finite
candidate set is given, we present integer programming formulations. Then
we turn our attention back to the continuous case and in particular to (CSL-
region). We show that finiteness of the solution is not guaranteed in this case.
Nevertheless, we present an efficient (exact) algorithm solving (CSL-region)
in the unweighted case. This algorithm is an extension of Algorithm 4.

Then we present a model for minimizing the sum of all changes in the door-to-
door travel time over all customers. We show its NP-completeness and briefly
describe our experience solving this problem with a genetic algorithm. Other
possible objective functions (from the point of view of the public transporta-
tion company) are mentioned.
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5.1 Covering Demand Regions

In this section we consider a better approximation of the demand set based
on using demand regions instead of demand points, see also [SS03]. According
to Section 2.3, especially Definition 2.5, we use the following notation. Let

D = {Dx,...,Dyp} be a finite set of connected, and pairwise disjoint demand
regions D; CIR?, i=1,..., |D|, and let
Diotar = U D
DeD

be the set of all points in the demand regions. For each demand region we
assume that a distance measure yp has been specified as a norm or a gauge.
Hence, given some possible new stop s € 7 and a point d € D € D, the
distance from d to s is given as

Vd(da 5) = fYD(dv S).
Furthermore, recall that for each d € D € Dyyiq; and each S C 7 we defined
T(d) ={s€T :vlds) <r}
={seT:decover(s)} and
cover(S) ={d €D :vq(d,s) <r}
={deD:SNT(d) #£0.}
Denoting by A(A) the area of a (measurable) set A C IR?, by wp the number
of (potential) customers of demand region D, and by cy, the traffic load of

the edge or of the node where s is located, the two objective functions feover
and fiime for demand regions are given by

feover(S) = D wDA(COVir((g; nD)
DeD

ftime(s) = Z Cg(s) .

seS

(CSL-region) is hence given as follows.

(CSL-region)

Given G = (V, E) with its set of points T = |J.cpe, traffic loads c. for all
e€ E, and ¢, for allv € V, as well as a finite set of demand regions D, with
associated gauges yp for all D € D, find a set S C T such that cover(S) =D
and

ftime(s) = Z Cy(s)

seS

18 minimized.
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Similarly, the bicriteria stop location problem in case of demand regions in-
stead of demand points can be restated as follows.

(BSL-region)

Given G = (V, E) with its set of points T, with traffic loads c. for all e € E,
and ¢, for allv € V, as well as a finite set of demand regions D with weights
wp and gauges yp for all D € D, find a set S C T such that both

ftirne = ch(s)a and

sesS
_fC0ver(S> = — Z wp )‘(Covir((»Ds)) ﬂD)
DeD

are minimized.

Note that—in contrast to (CSL) and (BSL) for demand points—(CSL-region)
is not a special case of the cover-constraint version of (BSL-region), since

A(D N cover(S))
A(D)

does not imply D C cover(S). We first state the NP-hardness of both prob-
lems.

Theorem 5.1.

1. (CSL-region) is NP-hard.
2. (BSL-region) is NP-hard.

Proof.

1. If D is a set of points it is a special case of (CSL-region), thus the NP-
hardness of (CSL-region) follows from the NP-hardness of (CSL), see The-
orem 3.2.

2. We can reduce (BSL-region) to (CSL) as follows. Let D be a finite set
of demand points, and let K > 0. We know that it is NP-hard to decide
if D can be covered by K discs all with center points in 7, see Theo-
rem 3.2. Now enlarge each demand point to a small disc B§ centered at

. Increasing r to r + € yields an instance of (BSL-region)

with D' = {B5 : d € D},

with vp is the Euclidean distance for all D € D',
with wpy = W, and

with Qtime = K and Qcover = ZDGD wp.-

This instance satisfies the following:

D can be covered by at most K discs of radius r with center points in 7,

if and only if all B € D’ can be covered by at most K discs of radius

r =+ € which all have their center points in 7, i.e., if and only if there exists

S C T with ftime(5> < Qtime and fcover(S) > Qcover- g

=1

e O o o O



78 5 Extensions
The Discrete Stop Location Problem for Demand Regions

Let us first assume that a discrete set of candidates S°®"? C T is given, and
that we have to find a set of new stops S C S, Then (CSL-region) and
(BSL-region) can be formulated as integer programs.

Notation 5.2. Let x,y be two points in Diotar.
z o~y if (Vs €S :x€ cover(s) <> y € cover(s)) .

Note that ~ is an equivalence relation. Hence we obtain a partition of D;yta;
into equivalence classes. We define a set of cells C by intersecting the equiv-
alence classes with all D € D. Due to the construction of C we obtain the
following lemma.

Lemma 5.3. Let C € C.

1. If C N cover(s) # O for some s € S« then C C cover(s).
2.IfCND#0 for some D € D then C C D.

Now, define
1 if s € 8¢ is chosen as new stop
Ts = .
0 otherwise.

and let the following matrix A°V = (acs)cec, seseand contain the covering
information.

[ 1 if C C cover(s)
%es =10 otherwise

First we give the integer programming formulation for covering all demand
regions with a minimal cost set of stops, i.e., for the problem

(Discrete-CSL-region)

min ftime(

S)
s.t. cover(S) = Diotal
S C Scand.

To obtain an integer programming formulation we reformulate (Discrete-CSL-
region) as follows.
min cx
s.t. AVg > 1|C\ (51)
z € {0, 1}

For the bicriteria formulation we need to calculate A\(C') for all cells C € C
and save these values in the vector \ € IRI°I. For C C D we determine

Ac

Wo = Wp .
AD
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Furthermore we define
|1 ifcell C'is covered
YC =0 otherwise
such that we can formulate
(Discrete-BSL-region)

win ()

st. 8 C Seand

as the following IP model:

. ( cx)
min
—wy
st. Az >y

z € {0,1}15°™
y € {0,1}¢l,
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Note that these formulations are again set covering formulations. Hence, if
A°°Y has the consecutive ones property we can apply the solution methods de-
veloped in Sections 3.4 to solve (Discrete-CSL-region) and the solution meth-
ods of Section 4.3 for (Discrete-BSL-region). If A°°¥ almost has the consecutive

ones property, we can apply the methods of Section 3.6.

Covering All Demand Regions

We turn our attention back to (CSL-region) in the continuous case, i.e., we
want to find a set of stops in 7 with minimal cost such that all demand regions
are covered. Unfortunately, (CSL-region) does not have the nice properties of
the corresponding complete cover problem in the case of demand points. One

difference concerns the feasibility of the problem.

Lemma 5.4.

1. (CSL-region) is feasible if and only if Diotar € cover(T).
2. (CSL-region) may be feasible but have no finite solution.

Proof.

1. If Diotar C cover(7) then 7 is a feasible solution, otherwise there exists

d € Dyotqr that can not be covered by any point in 7.

2. An example of a problem for which no finite feasible solution exists is

given in Figure 5.1.

O
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Fig. 5.1. The line segment between a and b is a solution of (CSL-region), but no
finite solution exists.

For the remainder of this section we assume that (CSL-region) is feasible, i.e.,
Diotar C cover(T).

Unfortunately it is not possible to transfer the finite candidate set from (SCP)
by using the intervals 7 (d) as in the case of demand points. Intuitively, one
could determine 7 (D) as the set of all points which can be used to cover D,
ie.,

T(D)={seT:D C cover(s)},

and take the endpoints of these intervals 7 (D) as a candidate set. But this
candidate set need not contain the optimal solution, it even need not contain
any feasible solution (also in the case that a finite feasible solution exists).
Such situations are shown in Figures 5.2 and 5.3 for the case that vp is the
Euclidean distance for all D € D.

Fig. 5.2. The set of endpoints of the intervals 7 (D) and an optimal solution.

e In Figure 5.2 we have four demand regions D1, Do, D3, D,. For some radius
r we determine
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T (Dy) = [s1, $2]
T(D2) = {ss}

T (Ds3) = [s4, s5]
T (D4) = [s6, $7]

such that the candidate set consisting of the endpoints of these intervals
would be

{817 52,83, 54, S5, 56, 87}'

Within this candidate set the best possible solution contains four stops,
e.g., {s2, 83, 84, S6}. But the optimal solution of this problem instance only
needs three new stations, namely the thick points in Figure 5.2, and only
two of them are endpoints of intervals 7 (D).

e The situation is even worse in the case of Figure 5.3. Here a demand region
D is depicted which is too large to be covered by only one stop, i.e.,

T(D) =0,

leading to an empty candidate set, although the problem is (finitely) fea-
sible with only two new stops, see the thick points in Figure 5.3.

Fig. 5.3. The set of endpoints of the intervals 7 (D) is empty, although the problem
is feasible.

Nevertheless, we now develop an algorithm for solving (CSL-region) in the
continuous case. This algorithm finds the optimal solution on a straight line,
or on a polygonal line satisfying the assumptions of Theorem 3.13, if the costs
ce of all edges and ¢, of all nodes belonging to the polygonal line are equal.
Recall that for d € Diotar

T(d) ={s €T :7ald,s) <r}

is that part of the tracks 7 which can be used to cover d, i.e., we know that
at least one point of 7 (d) has to be chosen as a new stop for each d € Dyota;-
Furthermore we know that for an edge e with 7(d) Ne # () there exist two
(not necessarily distinct) points f§,15 € e such that
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T(d)ne=[fg, 13,

see Lemma 3.4 and the discussion on page 25. Moreover, recall from Lemma 3.9
that
d € cover(s) < s € T(d).

For 7(d) C e we hence obtain
d € cover(s) < f3 <s<I3. (5.2)
Since all 7 (d) are intervals we can write

T(d) = [fa,la].
We use this notation for our next definition.

Definition 5.5. Let 7 = e. Given some set Q C Diptar with Q C cover(e),
the (left) fixturing point of Q is

L(Q)=inf{ly:d e Q} €e.

We are now in the position to present our algorithm for solving (CSL-region).
Note that we assumed that the costs for all s € 7 are the same, such that our
goal is to find the minimal number of stops needed to cover Dyytq;.

Algorithm 11: Solving (CSL-region) along a single edge

Input: 7 =e, D Ccover(7), vp for all D€ D.
Output: Optimal solution S* of (CSL-region).
Step 1. Set S* =0, D = Diotar-

Step 2. S* =S*"U{L(D)}, D= D)\ cover(L(D)).
Step 3. If D=0, stop, otherwise goto 2.

Note that the algorithm need not terminate finitely. But, fortunately, in The-
orem 5.7 we can show that this only happens in the case that no finite optimal
solution exists. Moreover, we will show the correctness of the algorithm, i.e.,
that in case of finite termination of the algorithm, we obtain the optimal
solution of (CSL-region) on a single edge.

In the following, let y; denote the fixturing point found in iteration i and
D; = Diotar \ cover{ys, ..., yi—1}
be the set D at the beginning of iteration i, i.e.,
yi = L(D;).

We first state the following lemma.
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Lemma 5.6.

1. y; <yiy1 fori=1,2,....

2. If the algorithm terminates, then y; < yiy1 fori=1,2,....

3. Let Y™ be the output of the algorithm in case that it terminates. Then Y*
is a feasible solution of (CSL-region).

Proof.
1. Since D;y1 = D; \ cover(y;) C D; we obtain

< ll’lf{ld S Di+1}
= L(Dit1) = Yit1-

2. Suppose D; # ), but the fixturing point found in iteration i satisfies
Yi—1 = y;. Then

D;11 = D; \ cover(y;)
= D; \ cover(yi—1) = D; # 0,

and hence Dy = D; for all k > i, i.e., the algorithm does not terminate.
3. Let Y* be the output of the algorithm. Consider d € Dyytq;. We want to
show that d € cover(Y™*). Since the algorithm has terminated finitely, say
at the end of iteration I, we know that Dy 1 = 0. In particular,d & Dyy;.
Let d € D;, but d € D; 1. Then d € cover(L(D;)), i.e., d € cover(Y™*). O

Based on the results above, we now present the proof for the correctness of
Algorithm 11.

Theorem 5.7. If there exists a finite solution of (CSL-region) then Algorithm
11 terminates with an optimal solution Y *.

Proof. Let Y* = {y1,y2, ...} be the set generated by Algorithm 11. According
to part 1 of Lemma 5.6 we know that y; < yo < ---. Furthermore, let S* =
{s%,85,...,5%} be any finite solution (ordered), i.e., with s7 < --- < s%. It
is sufficient to show that |Y*| < K, since from part 3 of Lemma 5.6 we then
know that Y* is feasible, and better than the finite solution S*. To this end,
we first prove that

cover{sy, : k < i} N Dyotar C cover{yx : k < i} N Dyotal-

i=1: 0 =0.

1 — 1+ 1: From the induction hypothesis we know that
cover{sy, : k < i} N Diotar C cover{yy : k < i} N Diotai,

yielding D; C Diotar \ cover{sy : k < i}.
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Claim 1: y; > s}.
Suppose s; > y;. Since y; = L(D;) = inf{ly : d € D;} and sf > y;
there exists some d € D; with Iy < s}. According to (5.2) this means
d is not covered by s} if £ > i. Since d € D; implies that

d & cover({sy, : k < i})

it is also not covered by s if £ < 7, a contradiction.

Claim 2: cover(s]) N D; C cover(y;).
Let x € cover(s}) N D;. Since = € cover(s) we get fq < sf and using
Claim 1, f; < y;. On the other hand, d € D; and the definition of
y; = L(D;) yields y; < l4. Together, fq < y; <14 such that y; € 7(d)
meaning that d € cover(y;) (see (5.2)).

The induction hypothesis together with Claim 2 shows the result.

Finally, since S* is a finite solution we get that Dioter C cover{sf : i < K}
and hence Dyoiqr C cover{y; : i < K'}, where K’ = min{|Y*|, K} < K. This
means that at the end of iteration K’ the set

D = Dy = Dk \ cover{yg:}
= Dtotal \COVer{yh . 7yK'} = Q)

and the algorithm terminates with a solution with cardinality |Y*| = K’ < K.
O

The algorithm can be transfered to arbitrary graphs, if we know in advance,
that no point d € Dyt can be covered by two stations belonging to different
edges of G. This is formalized below.

Notation 5.8. For ey, ez € E let conf(ey, e2) = cover(e;) N cover(ez) be the
conflict zone of edge e; and edge es.

Then we get the following result.

Theorem 5.9. If conf(ey,e2) = () for all e1,es € E, an optimal solution of
(CSL-region) is given by
s = s,

ecE
where S} is the output of Algorithm 11 for edge e.

Proof. From the assumption we know that each point d € Diyqr can be
covered from at most one edge e € E. This means that the assumptions of
Corollary 3.29 hold. Realizing that Theorem 3.28 and Corollary 3.29 hold
also for a non-finite set Dy, instead of the finite set D used in the proof, we
obtain the result together with Theorem 5.7. g

Fortunately, in our real-world data the total amount of population living in
a conflict zone is rather small. For the Euclidean unweighted stop location
problem we calculated the following data:
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e The union of circles with a radius of 2 km centered at the existing stops
covers 52.4 % of the total population.

e We computed that cover(7) contains 65.20% of the population, i.e., only
65.20 % of the inhabitants of Germany live within a distance of less than
2 km from the Deutsche Bahn railway network (nodes and edges). Thus
feover can be increased by not more than 12.80 %.

e The conflict zones are certainly not empty in our practical problem in-
stance, but they only contain 1.5 % of the total population.

If we discard the population in the conflict zones from the covering problem
we can apply Algorithm 11. With this approach we at least obtain a lower
bound on (CSL-region), since the generated solution will probably not cover
all of the discarded inhabitants. On the other hand, we can still achieve 80%
of the possible improvement of f.over such that we conclude that Algorithm
11 is applicable for practical problem instances.

5.2 Minimizing the Total Door-to-door Travel Time

We now turn our attention back to demand points, but focus on a completely
different objective function, namely the total door-to-door travel time over
all customers. The door-to-door travel time includes not only the travel time
while sitting in a bus or train, but also the access time to reach the first
station and to get from the last station of the trip to the final destination.
Instead of determining the total door-to-door travel time, we only calculate
its total change. The changes in the door-to-door travel time arise due to a
positive and a negative effect. The positive effect takes into account that new
stops decrease the distance to the stations for some of the customers. These
customers hence have a smaller access time to reach their first station. For
the sake of simplicity we assume in this model that all customers depart from
their closest station. On the other hand, the negative effect is the time which
arises by the additional stopping activities of the trains. This value has been
considered in the models before, and was denoted by fiime.

We now describe how the reduction of the access time f.ccess can be calculated.
To this end, let S* be the already existing stations, and let S be a possible
set of new stops.

For a demand point d € D,

o 4(d, S¢*) is the closest distance to one of the existing stations, i.e., without
opening any new stop.

o 74(d, S U S) is the closest distance to a station after the new stops have
been opened.

e The reduction of the distance for customers of demand point d hence is
va(d, S%) — ~vq(d, S* U S), which may be zero (if no new stop is closer to
d than the closest existing stop) or positive.
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To transform a possible reduction of the distance into an amount of saved
access time we introduce a piecewise linear function in two variables ¢ : IR x
IR — IR, assigning an amount of saved time to each reduction of the distance,
given as a pair consisting of the old and the new distance of a demand point
to its closest train stop. For g we require that

x > y implies g(z,y) > 0.
For example, g can be defined as

g(l',y) = (fE - y)/5a
assuming an average (walking) speed of 5 km/h, or as

*,Y if 2 <1 (the customer walks)
glx,y) =< 7Y if 1 <z <5 (the customer uses a bike)

7
TV if b < x (the customer uses a bus or a car).

20

Note that this definition assumes that a customer stays with the same means
of transport used for the old distance x.

The positive effect of new stations S on the door-to-door travel time through
saved access time can hence be calculated by

Faccess(S) = Y wag(ya(d, §°),7a(d, S U S)).
deD

The door-to-door travel time model can now be formulated.

min ftime(s) — faccess(5>

such that
SCT.

Note that in this model we neglect the change in train riding time that is
caused by starting or ending the trip at a different train stop, assuming that
these gains and losses roughly even out. We can now define the corresponding
door-to-door travel time stop location problem.

(DSL)

Given G = (V, E) with its set of points T and with traffic loads c. for all
e € E, c, for allv € V, as well as a finite set of points D with weights wy
and gauges yq for all d € D, find a set S CT such that

fDSL(S) == ftime(S) - faccess(S)

18 minimized.
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The door-to-door travel time stop location problem is the first continuous stop
location problem that has been mentioned in the literature, see [HLST01].
Some important results have already been obtained in this paper, including
the NP-hardness of (DSL) which we show next.

Theorem 5.10. (DSL) is NP-hard.

Proof. We reduce the unweighted (CSL), which is NP-hard according to The-
orem 3.2, to (DSL). Given an instance of the unweighted (CSL) with D, 7,
vq¢ and K < |D|, let M > |D| and define

Sel‘:®7
wp = M for alld € D, and
ce =1forallee FE.

Furthermore, define
1ify<r
0 otherwise.

QWMZ{
With these definitions, we get that
fDSL(S) = ftime(s) - faccess(s) = ‘S| - M|COVGT(S)|~

Claim: There exists a solution S to (DSL) with fpsr(S) < K — M|D| if and
only if there exists a solution to (CSL) with no more than K stops.

—: First, let S be a solution of (DSL) with fps(S) < K — M|D|. We show
that then cover(S) = D: Assume to the contrary that

lcover(S)| < D] - 1. 53)

Then

fosL(S) = |S| — M|cover(S)|
— M |cover(S)]
> M — M|D| due to (5.3)
> |D| - M|D
> K — M|D|
> fosu(9),

a contradiction. Furthermore, cover(S) = D implies

v

|S| — Mcover(S) = fpsL(S)
<K - M[D
= K — M]|cover(9)|

and hence |S| < K.
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<=: For the other direction, let S be a solution of (CSL) with cover(S) = D
and |S| < K. Hence,
fosL(S) = |S| — M|cover(S)|
= |S| - M|D|
< K - M|D|
which completes the proof. 0O

Note that we obtain the following result on the objective functions.

Lemma 5.11. Let S1,S2 C 7 be two disjoint sets of stops, i.e., S1 N Sy = 0.
Then

ftime(Sl U SQ) = ftime(sl) + ftime(SQ)
faccess(Sl U 52) S faccess(sl) + faccess(SQ)
JosL(S1 U S2) > fpsn(S1) + fpsw(S2).

Proof.
1.
ftlme S1uU 52 Z Cy(s) + Z Cg(s)
SE€EST $E€ES2
= ftime(sl) + ftime(52)~

2. For faccess let
gccess(s) = wdg(’yd(dv Sez)’ 'Yd(d, S U S))

denote the positive effect in the access time for a demand point d € D.
For d € D we distinguish the following cases:
Case 1: v4(d, S* U S1 U S3) = va(d, S*), i.e., the closest stop to d does
not change by adding new stops. Then
9(va(d, 5°),va(d, S U S1 U S2)) = g(va(d, 5°),va(d, S U 1))
= g(fyd(da Sem)’ Vd(da S U 52))
and hence access(Sl U 52) < aCCeSS(Sl) + access(Sz)'

Case 2: v4(d, S* U S1 US2) = ~v4(d, S1), i.e., there is a new stop (in S1)
which is closer to d than all existing stops. Then

g(va(d, ), va(d, S U S1 U S2)) = g(va(d, S),va(d, S U S1)),

and since

g(’)/d(d, Sez)a’)/d(d, SU SQ)) >0
(due to v4(d, S*) > v4(d, S* U S3)) we obtain

fgccess(sl U SQ) < fgccess(sl) + fgccess(SQ)'
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Together we get

faCCESS(Sl U SQ) = Z fgccess(sl U 52)

deD

< Z (fgccess(‘sl) + fgccess(SQ)) = faccess(S1) + faccess(S2)-
deD

3. Finally,

fDSL(Sl U 52) = ftime(Sl U SZ) - faccess(Sl U SZ)
Z ftime(sl) + ftime(S2) - faccess(51> - faccess(SZ)
= fpsL(S1) + fosL(52).

a

In our experimental study, described in [HLST01] we used a genetic algorithm
(see, e.g., [Gol89]) to find a heuristic solution for (DSL). This was done by
choosing a set of candidates Scand C T Each feasible solution S C §cnd of

1s then described by a vector « € {0, " y
DSL) is then described b 0,15y,

S 1 if s is contained in S
® 1 0 otherwise.

S°? can be chosen by equally distributing possible candidates along all edges

e € E, or by using one of the finite dominating sets S or §* developed in Sec-
tions 3.2 and 4.4. Before the genetic algorithm is started, the set of candidates
is reduced according to the following observation.

Lemma 5.12. Let s° € §°@n?_ [f

ftime({so}) > faccess({so})a

then no optimal solution to (DSL) will contain s°.

Proof. Let S C S°@d be a feasible solution of (DSL) and let s® € S. Define
S" = S\ {s°}. Then, due to Lemma 5.11,

fosu(S) > fosu(S') + fosu({s°})
= fDSL(S/) + ftime({30}> - faccess({30}>
> fpsn(S"),

i.e., a solution containing s° can be strictly improved by subtracting s° and
hence s° will never appear in an optimal solution. a

The starting population of the genetic algorithm was chosen randomly, and
cross-over and mutation was performed according to the usual rules. The
set of candidates used for the genetic algorithm consisted of 6 700 potential
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new stops after the reduction according to Lemma 5.12. Assuming that two
minutes is the time needed for an additional stop and using the function
g(x,y) = (z — y)/5 to describe the gain in access time when the distance to
the nearest train stop changes from z to y, we started the genetic algorithm
with this set of candidates and with three different starting solutions, three
times each. These starting solution were chosen randomly, but with three
different probabilities to establish a candidate as a stop, namely with p €
{0.25,0.5,0.75}, resulting in three initial populations, P;,P,, and P3, where

e P; contained solutions with an average of 1700 new stops,
e P, contained solutions with an average of 3 350 new stops, and
e Pj5 contained solutions with an average of more than 5000 new stops.

We used a population size of 20, and the probability p,, for mutation of bits
after crossover was set to 0.0001. After 100 generations each, we let the result-
ing population with the best value for fpgr, evolve for another 900 generations.
The development of this population over the course of its 1 000 generations is
shown in Figure 5.4.

T
population

change of the door-to-door travel time

7 ! ! ! !
0 200 400 600 800 1000

generations

Fig. 5.4. Development of the population in the genetic algorithm for the door-to-
door travel time.

It turned out that the genetic algorithm converges to a stable number of
new stops very quickly, i.e., we actually do not need to first determine a good
probability p for the creation of the starting population: While a starting pop-
ulation with varying initial probabilities p;, contained individuals with almost
no candidates as well as individuals with almost all of the 6 700 candidates,
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the difference between the lowest and the highest number of candidates in the
individuals of the 10th generation had already shrunk to less than 1000, and
after 100 generations this difference was merely 22.

Other Objective Functions

Finally, from the point of view of a public transportation company it is de-
sirable to consider demand changes and their impact on the income of the
company as follows. Assume that for customers traveling from d; to dy the
door-to-door travel time increased. Then take an elasticity factor estimating
how many of these customers will change to another means of transport and
estimate the loss in income obtained by this change. On the other hand, if the
door-to-door travel time decreases for possible trips, we have to estimate how
many other customers will be attracted by the better connection and estimate
the money they will spend. For this model a lot of other data has to be taken
into account:

e a matrix containing the number of (potential) customers for all possible
pairs of demand points di,ds € D. This data is needed to calculate the
changes in the door-to-door travel time for each possible trip. (Note that
for (DSL) it is enough to know the sum of the changes in the door-to-door
travel time, which can be estimated without detailed information.)

e the routes customers are going to use (for calculating the additional time
of the stopping activities) and also the changes they make if their closest
station changes
elasticity factors for demand changes
ticket prices
additional costs arising because of the longer running times of the trains
(for drivers, other crew members, or for the rolling stock itself)

e fixed costs of the new stops.

Since an extension along these lines gets more and more complicated, a further
development of metaheuristic approaches like the genetic algorithm described
in this chapter seems to be appropriate in this context.
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Introduction

A major reason for complaints about public transportation is the missing
punctuality, which — unfortunately — is a fact in many transportation sys-
tems. Since it seems to be impossible to avoid delays completely, it is a neces-
sary issue in the dispositive work of a public transportation company to deal
with delayed vehicles.

We focus on the convenience of the customers, so let us first analyze the effects
of a delayed vehicle on its passengers. If a vehicle reaches a station with a
delay, one consequence is that customers getting out there will reach their
destination with this delay. This is annoying, but it is not worth a complaint
if the delay is rather small. The situation becomes worse if customers who
wish to change from the delayed vehicle into another bus or train miss their
connection, and this can happen even in the case of small delays.

Let us now consider some vehicle (e.g., a train g) that arrives at a station
with a delay. At the station, there are other vehicles (e.g., two buses h and h')
ready to depart, see Figure 6.1. What should each of these connecting vehicles
do? There are two alternatives:

e A connecting bus can wait and therefore cause delay for the customers
within the bus, but also for the customers who wish to get on this bus
later on, and possibly for subsequent other buses which will have to wait
for its delay.

e On the other hand, if a connecting bus departs on time, all customers
who planned to change from the delayed train into the bus will miss their
connection.

In the first case the connecting vehicle does not depart at its scheduled time,
but with a delay. The new departure time of this vehicle is called its perturbed
timetable. In the second case, the perturbed departure time of the bus equals
the scheduled one.

The delay management problem is to find wait-depart decisions and a per-
turbed timetable in case of some known delays, not only for one single bus,
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Fig. 6.1. The wait-depart decision at one single station.

“

but for all vehicles in the public transportation network, such that the “in-
convenience” over all customers is minimized. As inconvenience we consider
the delay of the customers and the number of missed connections.

To avoid that customers miss their connections, one could force all departing
vehicles to wait until all delayed vehicles have arrived. This makes sure that
all connections are maintained, but leaves the transportation system with
many delayed vehicles. Consequently, the delay spreads out through the whole
network, and hence will affect many customers. On the other hand, if all
vehicles would depart as early as possible the number of delayed vehicles is
minimized, but in this case many customers miss their connections.

A solution between these two extremes can be obtained by using the following
models.

e In the delay management problem with fized connections (TT) we assume
that we already know the wait-depart decisions and we try to find a per-
turbed timetable which is as close as possible to the original one. This
problem can be solved easily, but it will turn out that it is an important
building block in the following models.

e In the total delay management problem (TDM) we consider the incon-
venience of a customer as the amount of delay when he arrives at his
destination, and minimize the sum of all delays over all customers within
the system. Since the delay in case of a missed connection is usually large,
but many delayed vehicles affect many customers, the solution found will
allow some vehicles to depart on time and force other vehicles to wait.

e The bicriteria delay management problem (BDM) investigates the two
objective functions
— minimize the delay of all vehicles, and
— minimize the number of missed connections
simultaneously, trying to find efficient solutions with respect to both cri-
teria.

e It will turn out that all these models are special cases of the general delay
management problem (GDM), which is also defined by two criteria. In
this problem we want to minimize
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— the number of customers missing a connection and
— the amount of the additional delay of the remaining customers.

Chapter 6 is structured as follows: In this chapter we mention our ap-
plication and then give an overview of related literature. Furthermore, we
introduce the notation and definitions needed to state the delay management
problem formally. Especially we discuss perturbed timetables and give two in-
teger programming descriptions of the set of all feasible perturbed timetables.
The first one is based on the “intuitive” description of the problem, while the
second one uses the concept of event-activity networks. A detailed description
of this concept is given.

6.1 Application

The subject of delay management was brought up by two large traffic associa-
tions serving the states Rheinland-Pfalz and the Saarland (both in Germany)
within a project supported by Stiftung Rheinland-Pfalz fir Innovation, see
[SS01]. Public transportation companies are interested in analyzing the con-
sequences of delays, or, more generally, also of (small) changes in the schedule.
When analyzing such changes, it is important not to look only at one single
transportation company, but to take into account also connections between
different public transportation companies. The following two problems are of
special interest in our applications.

On-line wait-depart decisions: On a regional train line in Rheinland-Pfalz,
the 40 km long Lautertalbahn leading from Kaiserslautern to Lauterecken,
Deutsche Bahn installed an automatic system informing the bus drivers
waiting at the stations about the exact arrival times of the incoming trains.
The question arising now for the drivers is, whether they should wait for
a delayed train or depart on time. This decision will be investigated from
the perspective of the customers.

Short-term adaption of timetables: Suppose there is a large construction area
somewhere in a city, leading to a detour for some bus lines. Then it is
often known that each time a bus goes there it will gain a delay of, say,
five minutes. Since this delay will occur as long as the construction area is
present it is worthwhile to design a new perturbed timetable for this period
of time. It is important that in this new timetable no bus departs earlier
than planned, since this would annoy passengers who maybe have not
seen any announcement about the perturbed timetable. How to calculate
such a timetable in a way that many customers are satisfied will also be
discussed.

It will turn out that we can use the same mathematical model for analyzing
both problems. In our test data we analyze the effects of delays of trains of
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the Lautertalbahn on subsequent other trains and buses belonging to different
public transportation companies. The test set consists of

e 823 stations,
1314 vehicles, and
2118 direct rides.

We also have to specify the set of connections we consider. We use four differ-
ent sets Us, Ui, Usg, and Ugg, where set U, contains reasonable connections
with a scheduled waiting time of less than z minutes. By “reasonable” we
mean that we do not consider connections where changing results in going
directly back to the previous station. The sizes of the sets U, are:

lUs| = 6531

U] = 10659

|Uso| = 39371, and
[Uso| = 80716.

The resulting event-activity network (which will be introduced in Section 6.4)
has a size of 46720 nodes (events). The number of edges (activities) depends
on the set U, used and varies between 51937 (for Us) and and 126122 (for
Uso). This data set is the basis for the numerical results mentioned in this
part.

6.2 Related Literature

Since in the delay management problem new departure times for each ve-
hicle at each station have to be determined, it is closely related to the
problem of finding timetables in public transportation. In this field, a lot
of research has been done. Timetabling is fairly easy if the timetables need
not be periodic, but even the detection of a feasible periodic timetable is
an NP-hard problem (see [SU89, Nac98]). Many approaches were applied in
this area. Integer programming approaches and their combinatorial analysis
were studied in [BLNN98, Nac98, Nac97, 0di96, Kri96, Nac94, Sted8]. Ex-
tensions of these approaches using cycle bases were obtained in [LR05, Lie03,
PKO03, Pee02, PKO01]. Furthermore, quadratic semi-assignment models were
discussed in [AC97, Dom89, Fle91, DV95, KS87]. For graph-theoretical ap-
proaches we refer to [Wei81, Kri96, Nac96]. Moreover there exist geometric
approaches (polygon-on-circle model) in [Bur86, BBH90, BH86], network de-
sign models in [BD92, BT81, Vof}92] and various heuristics and metaheuris-
tics, see [LPWO04, XC94, Car98, Car99, KNV96, NV96, NV97]. Other mod-
els which were also considered in scheduling and timetabling are the max-
plus-algebra (e.g., used by [GB099, Gov98b, Gov98a]) or the heaps-of-pieces-
approach, see [vEO1]. Practical experience is — among others — reported in
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[Kri96, NV96, DV95, Ste88, HH87, Giing85]. In [LMO02], a case study (of Berlin
underground) is presented.

As objective functions, the total waiting time or the travel time of the passen-
gers have mainly been considered, sometimes also the costs of operating the
timetable. The main difference between finding a timetable and solving the
delay management problem, besides the slightly different objective functions,
is that in the delay management problem the connections are not given in ad-
vance. In fact, the main decision that must be made in delay management is
to decide which connections should be maintained and which can be dropped.

Delays and their consequences have been addressed before in a few papers,
see e.g., [HK81, HK98b] for models to calculate expected delays. The effect
of delays on the robustness of the timetables was discussed, e.g., in [EFKO01a,
EFKO01b, EF02]. Decreasing the expected delay by investing in new tracks
was investigated in [EFKOla]. Analyzing delays using the max-plus-algebra
was done in [HdV01]. Max-plus-algebra together with stochastic processes
and the theory of option pricing have recently been used to model the delay
management problem, see [Bau05].

How to react in case of delays has, due to the size and complexity of the
problem, been mainly tackled by simulation and expert systems. We refer
to [SM97, SM99, SBK01, SMBGO1] for providing a knowledge-based expert
system including a simulation of wait-depart decisions with a what-if analysis.
Simulation including the capacity constraints on the tracks has also been used
in [Ack99, SMO1].

Only few optimization models for the delay management problem have been
published. In [ADGGT99] an objective function from the customers’ point of
view is mentioned. Such an objective was taken into account in the models
developed independently by [Kli00a, SBK01] and by [Sch01b]. Both studied
an approximation of the effects of delays on the customers and presented non-
linear mixed-integer programming formulations. It will turn out that their
models are equivalent to a special case of the total delay management problem
which will be formulated as a linear program in Section 8.4 of this text. In
[APWO02], the wait-depart decision at one single station with an unknown
amount of delay was analyzed.

Our basic delay management models (TDM) will be developed in Chapter 8.
(Note that a short review about the corresponding linear model in Section 8.1
was published in [Sch01c].) These models already had some influence on the
research community, which is reflected in several papers dealing with further
results and extensions. An important contribution is given in [GJPS05], where
the complexity status of the delay management problem (TDM) as it will be
defined in Chapter 8 has been clarified. It turns out that even special cases are
NP-hard. For more complexity issues we also refer to [GGJT04]. An on-line
version of the delay management problem has been investigated in [GTPWO06].
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Recently, [GHLO6] developed some interesting reformulations and extensions
of our models.

6.3 A Model for the Delay Management Problem

In this section we specify the notation necessary for dealing with the delay
management problem. Let PTN = (V, E) and F be the set of vehicles. For
each vehicle g, we introduce

e V9 CV as the set of stations where it stops, and
o FI9 C VI x V9 as the set of its direct rides within the transportation
network.

If it is possible to change from vehicle g to vehicle h at a station v, then (g, h,v)
will be called a connection (see Figure 6.2) and the whole set of connections
is given by

UCFxFxV.

We can assume that each vehicle g € F' stops at the same station only once,
otherwise we use a time-dependent representation of the respective station.

Y
=
r

Fig. 6.2. A connection (g, h,v) from vehicle g to vehicle h at station v.

Definition 6.1. A timetable IT is given by natural numbers Ha,.rg,HdepZ
for all g € F,v € V9 with the following meaning:

° H‘W“Z 1s the scheduled arrival time of vehicle g at station v, and
° Hdep; is the scheduled departure time of vehicle g at station v.

Furthermore, a timetable II is feasible, if it satisfies conditions (6.1),(6.5),
and (6.5) below.

Waiting requirements: Consider vehicle g at station v.
e Let Ly € IN be the given minimal waiting time of vehicle g, that allows
passengers to get off and on vehicle g at station v, or makes sure that
the driver gets a break.
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e The scheduled waiting time of vehicle g at station v is Hdepz — Ha,.,»g.

In a feasible timetable IT we require that
Hdepz — g > Ly, (6.1)
e The slack time is denoted by sj and is given by
Sy = Hdepz — arrg — Ly. (6.2)

Driving requirements: Consider vehicle g going from station v to station w.
e Let Ly € IN be the minimal driving time when vehicle g drives as fast
as possible between stations v and wu.
e The scheduled driving time is Ha”Z - Hdepz- In a feasible timetable,
we require
Harr; - Hdep; Z Lsu (63)

e The slack time on this driving edge is denoted by s¢* and is given by

S0 = Haprlt — Mgy’ — LU (6.4)

Changing requirements: Finally, consider a customer transferring from vehicle
g to vehicle h at station v, i.e., a connection (g, h,v) € U.
e The minimal necessary changing time for getting off vehicle g, walking
to the departure place of vehicle h, and boarding is denoted by Ly, €
IN.
e The scheduled time allowed for changing is IT depz — Hawz, and again
in a feasible timetable it is required that

Haepy, — Harry > Ly, (6.5)
e The slack time for changing is denoted by Son and is given by
S;h = Hdepz - Harr; - Zh. (6.6)

Since the given timetable and the minimal necessary times for waiting, driving,
and changing are integer vectors, it holds that also all slack times are integer.

By dj € IN let us denote the source delay (or primary delay) of vehicle g when
arriving at station v. (In practice, this delay is usually given in minutes.) ILe.,

gdel = {(g,U) : d; > O}

is the set of all delayed arrivals known as input for the optimization.

If a delay occurs, say vehicle g arrives at some station v with a source delay of
dy > 0, then simply increasing H(m«;’ by dg will in general make the timetable
infeasible. The goal now is to find a wait-depart decision for all connections
and a feasible perturbed timetable Tarrgs xdep; for all g € F,v € V9 which
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is best with respect to the objective function under consideration. Note that
a perturbed timetable is feasible, if the waiting requirements (6.1) and the
driving requirements (6.3) are satisfied, i.e., the delay of a vehicle is carried
over to its next station correctly. Since we do not force departing vehicles to
wait for possibly delayed arriving vehicles, we do not require that a feasible
perturbed timetable also satisfies the changing requirements (6.5). Formally,
we define a perturbed feasible timetable as follows.

Definition 6.2. Given a timetable II, a set of source delays dy > 0, a per-
turbed timetable Tarrg, xdepz € N for all g € F,v € VY is feasible, if the
following conditions hold.

Tarrg > Harry +dy for all g€ Fv e VY, (6.7)
xdep; > Hdep; forallge Fove V9, (6.8)
xdepz — Tarrg > Ly forallg € Fv e V9, (6.9)
Tarrg — Tdep, = Ly* for all g € F, (v,u) € EY. (6.10)

Conditions (6.7) and (6.8) make sure that the perturbed timetable respects
the source delays, while in (6.9) we require that a vehicle arriving at a station
with a delay also departs with this delay, and (6.10) ensures that a vehicle
departing at some station with a delay carries over that delay to its next
station. In both cases the delay may be reduced at most by the given slack
time. The situation of conditions (6.9) and (6.10) is depicted in Figure 6.3 a)
and b), respectively. Note that in a perturbed timetable we do not require
that all connections are maintained, i.e., (6.5) need not be satisfied.

a) waiting b) driving c¢) changing

Fig. 6.3. Illustration of conditions (6.9),(6.10), and of constraint (6.15).

Finally, we make precise the wait-depart decisions.

Definition 6.3. A connection (g, h,v) € U at station v is called maintained
if vehicle h waits for vehicle g, i.e., if

v v v
xdeph - xarrg 2 Lgh-

Otherwise, the connection is called missed.
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For describing the set of feasible solutions we have to specify the relation
between the wait-depart decisions and the perturbed timetable. To this end
we use variables with the following meaning:

ydepg = departure delay of vehicle g at station v

Yarrg = arrival delay of vehicle g at station v

s 0 if connection (g, h,v) € U is maintained
ghv 1 if connection (g, h,v) € U is missed.

It will be more convenient to use only the additional delay y instead of the
perturbed timetable z, which is given by

xdepz = Hdepg =+ ydepg

xarr; == Har'rz + yarrg
forall g € Fyv e V9.
For the additional delay y, Definition 6.3 then can be rewritten as follows:
A connection (g, h,v) € U is called maintained if

yarr; - ydepz < SZ}L- (6.11)

Let M be a sufficiently large parameter. (Note that M = maxgser vev dy is
large enough, as we will show later on.) Then (Ydep, Yarr, Z) is feasible, if the
following constraints are satisfied.

0

Yarrg = dg V(g,v) € Eger
Yarrg — Ydepy < Sg forall g € FLo € V7
ydepg ~ Yarrg < 8" forallv,ue V9 ge F: (v,u) € BY
—MZghy + Yarry — Ydepy, < Spp for all (g, h,v) € U
ydepg,yarrg €N forallge F,oe VY
Zgho € {0,1} Y(g,h,v) €U.

Constraints (6.12) establish the source delays which we assume to be known
for all arrivals and which are strictly positive for all (g,v) € Eger- The delay
management problem is only interesting for at least one source delay dg > 0,
otherwise the optimal solution (in all objective functions considered) would
be the one without any delay, i.e., yarryg = Ydep, = 0 for all g € F,v € V¥ and
Zgho = 0 for all (g, h,v) € Y.

The conditions (6.9) and (6.10) are rewritten to the y-variables in constraints
(6.13) and (6.14), see again Figure 6.3. Finally, (6.15) enforces that also for
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all maintained connections the delay is carried over correctly, where it can
be reduced by the slack time that can be saved if the passengers change as
quickly as possible. The situation is depicted in part ¢) of Figure 6.3.

In the next section we present a more elegant way of stating the delay manage-
ment problem. This approach is based on event-activity networks and handles
the three types of activities (waiting, driving, changing) together with their
slack times in a uniform way. To the best of our knowledge it has not been used
for analyzing the delay management problem before, except in [Gin01, GS02].

6.4 Event-activity Networks in Delay Management

A more convenient way of describing the delay management problem is to
represent the PTN as an activity-on-arc project network. In timetabling, such
a concept has been used frequently, see, e.g., the PhD-theses [Wei81, Ste88,
Kri96, Nac98, Pee02] and references therein. For our purpose of delay man-
agement, we propose the following representation of the PTN, which is based
on [Nac98].

Notation 6.4. Given a public transportation network PTN = (V, E), a set
of vehicles F, and a timetable specifying the departure and arrival times of
each vehicle at each station, the corresponding event-activity network N =
(€, A) is constructed as follows. We define a set of nodes, representing arrival
events and departure events

&= 5@7“7’ U gde;m

and a set of directed arcs, representing driving activities, waiting activi-
ties, and changing activities

A= Adrive U Await U Achange

as follows:

Earr = {(g,v,arr) : wvehicle g € F arrives at station v € V'},
Eiep = {(g,v,dep) : wvehicle g € F departs from station v € V'},
Adrive = {((g,v,dep), (g,u,arr)) € Eqep X Earr : vehicle g goes
directly from station v to u},
Await = {((g,v,arr), (9,v,dep)) € Earr X Edep},
Achange = {((g,v,arr), (h,v,dep)) € Egrr X Edep © a changing
possibility from vehicle g into h at station v should be provided}.

Furthermore, let C = |Achange|-
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The driving and waiting activities are performed by vehicles, while the chang-
ing activities are used by the customers. In short we can write

Achange = {((97 v, arr), (h7 v, dep)) : (97 ha ’U) € Z/[},
hence U can be identified with Achange, especially |U]| = C.

An example of a PTN and its corresponding event-activity network is given
in Figures 6.4 and 6.5.

veM Me h
Vehicle/( \Cle "

Fig. 6.4. A PTN with two vehicles g and h ...

driving of vehicle g L. £ vehicle h
riving of vehicle

changin;
gv0dep )~——onele
from vehicle h to g

waiting of vehicle g

/

waiting of vehicle h

changin;
g,v0,arr ¢’ h,v0
from vehicle g to h

driving of vehicle g

,dep
ds
gvl.dep \

Fig. 6.5. ...and its corresponding event-activity network.

riving of vehicle h
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In the context of the delay management problem the event activity network
according to Notation 6.4 is a special case of a time-expanded network, in
which we can assume that a feasible timetable IT is known. Hence, N is
acyclic, motivating the next definition.

Definition 6.5.

1. Leti,j €E.
e i < j if there exists a path in N containing event i before j.
o i=jifi<jori=j.

2. Let a,a’ € A.
e a < a if there exists a path in N containing activity a before a’.
e a=difa<d ora=4d.

8. Let I C&. Then i is a minimal element of I if there does not exist some
7 € I such that j < 1.

4. Let A° C A. Then a is a minimal element of A° if there does not exist
some a’ € A° such that a < a'.

= defines a partial order (and < a strict partial order) both on the set of
events and on the set of activities. In particular we know that for all sets
I C & (or A° C A) a minimal element exists, but it need not be unique. If
and only if the set I (or A°) is contained in one path, < leads to a unique
order of the set.

Using the notation of event-activity networks, a timetable II is given by as-
signing a time IT; to each event i € & (see [Nac98]). The planned duration
of activity a = (¢,7) is hence given by II; — II;. Furthermore, let L, be the
minimal duration of activity a. Formally, the relation between L, and the
minimal durations Ly, Lg*, and Ly, introduced on page 100 is the following:

o Ifa=(i,75) is a driving activity, where i represents the departure of some
vehicle g at some station v and j represents the arrival of g at another
station u, then L, = Lg".

o If a = (i,j) is a waiting activity, where ¢ represents the arrival of vehicle
g at station v and j its departure at the same station, then L, = Lg.

e Finally, if a = (4,J) is a changing activity, say ¢ represents the arrival of
vehicle g at station v and j represents the departure of another vehicle h
at the same station v, then L, = L;h.

In all three cases, the corresponding slack time s, represents the time which
can be saved while performing activity a as fast as possible, and it is given by

Su:Hi_Hj_La

for all three types of activities a = (i,5) € A. This unifies the three different
formulas (6.2), (6.4), and (6.6) introduced on page 100.

Definition 6.1 can hence be reformulated as follows.
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A timetable IT € INI®l is feasible if for all a = (i, j) € A,
I — II; > L,.

The next lemma relates the precedence relation with the timetable, and shows
how a set I C £ can be ordered according to < if all minimal durations L,
are strictly greater than zero.

Lemma 6.6. Let IT be a feasible timetable in N.

2. LetI CE. IfII; =minjer IT; and Ly > 0 for alla = (j,1) € Awith j € I,
then i is a minimal element of I with respect to <.

Note that the reverse directions are in general wrong for the statements of
Lemma 6.6. On the other hand, if I = {i1,42,...,47} C & is sorted according
to the scheduled times, i.e.

I, <, - <II

- 1]

and L, > 0 for all a = (4,5) € A with ¢,j € I we obtain that iy, £ ix_1 for all
k=2,...,|I]. A set of activities A° C A can be ordered similarly.

As before, we assume that all source delays are known, i.e., we have a set of
(arrival) events Ege; C Eurr such that d; > 0 for all ¢ € ¢ For non-delayed
events we again set d; = 0. This means that in case of a delay of (arrival) event
1 € Eurr, the actual arrival time of 4 does not coincide with the scheduled time
II;. Increasing II; by d; may lead to an infeasible timetable. As before the
goal is to calculate a perturbed feasible timetable x; for all events ¢ € £. Due
to its importance for the remainder of this part, we repeat the definition of a
feasible perturbed timetable on page 102 in our new notation.

Definition 6.7. A perturbed timetable z; for alli € £ is feasible, if the
following conditions hold.

x; > II; +d; for alli € £ and (6.16)
xj —x; > Lo foralla=(i,7) € Await U Adrive. (6.17)

Constraint (6.16) requires that no event must be scheduled earlier than in
the original timetable, and furthermore ensures that for all 7 € 4 the source
delays are taken into account. Due to constraint (6.17) the delay is carried over
correctly from one event to the next one along waiting and driving activities.
We remark that this definition of feasibility is equivalent to Definition 6.2.

We also rewrite the integer programming formulation of feasible solutions. We
now use variables with the following meaning:
y; = delay of event i

s 0 if changing activity a € Achange is maintained
“ 11 if changing activity a € Achange is missed.
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Then (y,z) € INIEl % {0,1}¢ is a feasible solution of the delay management
problem, if

y; > d; for all i € E4¢ (6.18)
Yi —Yj < s, foralla= (Zaj) € Await U Adrive (619)
—MZzZ,+y; —y; < sq foralla=(i,j) € Achange- (6.20)

We denote
Feaspyr = {(y,2) € INI¥l x {0,1}¢ : (y, 2) satisfies (6.18), (6.19), and (6.20)}

as the set of all feasible solutions of the delay management problem.

The necessary size of M in (6.20) depends on the objective function used. If
we know that in all solutions which we are interested in y; < H for any fixed
value H, then M > H is large enough, since it allows that connections are
not maintained.

We remark that the second notation is more general than the “intuitive” no-
tation of the previous section since it can be applied to any directed acyclic
network A/, while the event-activity network A corresponding to a timetable
is a very special case of such a graph. (E.g., for each node in A either the
in-degree or the out-degree has to be 1.) Since many models and procedures
which will be presented in the following do not rely on the special structure of
the event-activity network A/ they can be applied to more general problems in
any acyclic directed network. The question is if our problems become harder
by forgetting about the special structure of A/. This is (in terms of complex-
ity) not the case, since it can be shown that each acyclic directed graph N
can be transformed to the event-activity network of some appropriate PTN
(according to Notation 6.4) with the same precedence structure in polynomial
time.
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Delay Management With Fixed Connections

In this chapter we focus on how to calculate a perturbed feasible timetable
which is as punctual as possible, if a set of connections to be maintained
has already been fixed. The goal of this chapter is to find “tight” timetables,
i.e. timetables which minimize the (weighted) sum of differences to the given
timetable and maintain the fixed connections. We will show that both,

e for minimizing the total delay over all customers (TDM, Chapter 8), and
e for finding efficient solutions in the bicriteria problem (BDM, Chapter 9),

we can restrict our search to such “tight” timetables. A proper description of
a “tight” timetable will be given by the concept of a time-minimal solution
in Notation 7.7. The problem of this chapter is the following.

(TTU'™))

Given PTN, F, U, minimal necessary times for driving, waiting, and chang-
ing, a feasible timetable Ilyrr,Il4ep, a set of delayed events Eger, a set
of weights wf“”z for all vehicles at all stations, and a set of connections
U™ C U, find a perturbed feasible timetable ZTarr, Tdep, Maintaining all
connections in UF™ such that

_ iz? v v
fTT = E wf g(xarrg - Harrg)
geEF,veVy9
18 minimized.

Chapter 7 is structured as follows: (TT) can be interpreted as finding a

(non-periodic) timetable. In this chapter we present three solution approaches
to solve (TT).

e Qur first approach is based on an integer programming formulation for
(TT). We show that its coefficient matrix is totally unimodular.
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e The second approach uses the critical path method (CPM) of project plan-
ning, and
e the third one clarifies the relation to the feasible differential problem.

Investigating the structure of the optimal solution we prove some properties
that will be needed frequently in the following chapters.

7.1 Linear Programming Approach

In the notation of event-activity networks, the set of connections to be main-
tained is denoted by AT C Achange. To derive an integer programming
formulation we can use the formulation of Feaspys (see page 108), but fix
Z, = 0 for all a € A The remaining variables Z,, a € Af* are not known
beforehand. The condition y; € IN in the definition of Feaspys is not needed.
This will become clear in Theorem 7.1 below. Consequently, we obtain the
following linear program.

(TT(A™))
min frp = Z wlfmy2
€€
such that
yi>di Vie& (7.1)
Yi — Y5 < Sa Va=(i,5) € Awair U Adrive AT (7.2)

We now justify that the constraints y; € IN are in fact not necessary for
TT(AS®).

Theorem 7.1. All extreme points of the feasible set of TT(Af™®) are integer.

Proof. The coefficient matrix of TT(A/%) is given by

-1
- (3)

where I¢| denotes the |£| x |£] unit matrix, and @ is the node-arc incidence
matrix of N, i.e.,

—1 if a = (i,7) for some j € £
Oia = 1 if a = (j,4) for some j € £
0 otherwise.

Since @ is a totally unimodular matrix, @7 and hence @ is. Together with
sq € IN this yields that all basic solutions of the linear programming relaxation
are integer, see Appendix A. O
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This means that for given connections z to be maintained the delay y can be
assumed to be in minutes as required, and (TT(.A/*)) can be solved by linear
programming. Other solution approaches that supply more structural insight
are described next. Since these methods are more intuitive if we deal with
timetables, we rewrite (TT(.A/®)) using the variables x;,i € £ describing the
perturbed timetable instead of the delay. This means we replace y; by x; — IT;.
We equivalently obtain

(TT* (A7)
min fTT = Z wlfw.’L‘l
€€
such that
T; — T > L, Ya= (Z,]) € Apait U Adgrive U Afw (74)

Finally, let us simplify the notation as follows.
Notation 7.2. Given a set Af® C Achange define

A(Aflm) = Await U Adrive U Aflm

7.2 Relation to the Critical Path Method

Definition 7.3 (e.g.,[Elm77]). A project network N = (£, A) is an
acyclic digraph with exactly one source s and one sink t, such that for each
event i € & there exists an s-t-path in N containing i. Furthermore, each
activity a € A has been assigned a minimal duration L, > 0.

Since project networks are acyclic, the precedence relation < defines a partial
order of the nodes &, given by a’ < a for a,a’ € A, if a’ occurs before a on a
path from s to ¢ (see also Definition 6.5). Activity a can only be performed, if
all activities @’ with a’ < a have already been completed. The goal in project
planning is to find the minimal necessary completion time of the whole project,
i.e., the earliest possible time point when arriving at the sink ¢. The starting
time for performing the first activity within the project network is known, and
assumed to be 0. The minimal necessary completion time can be determined,
e.g., by the critical path method (CPM). This well-known procedure (see,
e.g., [Elm77, MM98]) consists of two phases, a forward and a backward phase,
where the forward phase works as follows:

(CPM-F) Forward phase of CPM: For each event ¢ the earliest possible
starting time x; is determined iteratively by
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o z,=0 B

o ;= maxa:(i,j)ej{x,» + L.}

Note that x; then gives the smallest possible completion time of the project.
To apply the forward phase of CPM for solving TT(Af*) we construct the

following network N*(Af®) from the given event-activity network A. Note
that a sink is not necessary if only the forward phase of CPM is applied.

Notation 7.4. Let N' = (£, A) and let A'*® C Acpange. The corresponding
CPM-network N*(A/®) = (&, A% (AF®)) is given by
g =EU{s}
AP (AT) = Agir U Adrive UAT™ U{(s,4) 1 € €}

{La Zfa € -Await U Adrive U Afm:

La = II; + d; ifa:(s,i),iEE.

a

The additional arcs a = (s,1) € A* \ A are called timetable arcs.

The timetable arcs represent the given timetable, and the known source delays.
They make sure that no vehicle departs earlier than originally planned, and
that the source delays are taken into account. Applying the forward phase of
CPM to the CPM-network N* yields a timetable z; for all ¢ € £. We have
the following result.

Theorem 7.5. Let T be a timetable calculated by (CPM-F). Then Z;,i € £ is
an optimal solution of (TT(AT™®)).

Proof. Since T is the timetable calculated by (CPM-F) we have

s = 0 and
Tj > Z; + L® for all a = (i,j) € A*(AF™®).
This means,
o T;>Z;+ L, foralla=(i,j) € A and
o I;>1II;+d; forall a = (s,j),
hence 7 is feasible for (TT*(A7%*)). Now let = be another feasible timetable

such that
fTT(x) = Zwlfmﬂfl < Zw{lmfl = fTT((E).
ic€ icE
Let j* be a minimal event, where the timetable calculated by (CPM-F) is
later than z, i.e., take j* minimal w.r.t. < satisfying =« < Z;«. Then
Tjr < Tje = a:(ﬁﬂ?ﬁm i + L:{z‘,j*)

< max x;+L7F .
= a=(igneas @)

= T« + L juy for some i* € €.
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Case 1: i* € £ Then zj+ — x4 < Lfj. ., contradicts the feasibility of z, see
constraint (7.4).

Case 2: i* = s. Then z;« = 2+ = 0 and L. ;. = II;+ + d;j~, meaning that
xj+ < II;+ 4+ d;- contradicting constraint (7.3) and hence again the feasi-
bility of x. a

Corollary 7.6. Let Afw C Achange. Then there exists an optimal solution of
(TT(AT*®)) satisfying

; = max{d;, max i — S
v U o D ey Vi 5

forallj € €&.

Proof. Let z be an optimal solution for TT(Af*®) constructed by (CPM-F)
in N*(Af%). Let j € £. Then according to (CPM-F),

xs =0
r; = max x;+ L%
a=(i,j)eAs
= max{Il; + d;, x; + La},

max
a=(i,j) € A(AFiv)

where for the second equation we used the definition of A*(Af%*) and of L2
according to Notation 7.4. Replacing z; by y; + II; and using that II; — II; —
L, = s, finally yields

y; = x5 — 1
= max{Il; + d;, max i+ 1; + Lo} — 11;
Ul by, S8y Tt b =1
= max{d;, max Yi — Sal-

a=(i,j) EA(AF)

a

We remark that y can also directly be found by applying (CPM-F) in
N3 (A7) = (€5, A% (AT™®)) with

y _ ) —Sa if a € Await U Adgrive U Afim

La= { d; ifa—(s,i),icé. (7.5)

Notation 7.7. Let Af"* C Achange- An optimal solution for (TT(AF®)) sat-
isfying the properties of Corollary 7.6 is called a time-minimal solution, and
is denoted by y(Af®).

Due to Corollary 7.6 a time-minimal solution can be calculated by the follow-
ing algorithm.
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Algorithm 12: Calculating a time-minimal solution for TT(A’*)

Input: N, di, sq, A/,

Output: Optimal (time-minimal) solution of TT(Af™).

Step 1. Sort £ = {i1,...,i|¢|} according to <.

Step 2. For k=1,...,|8|: yi, = max{d;,,max,_; yeacafiz)Yi — Sa}
Step 3. Output: y;, 1 € E

We conclude this section by presenting some properties which we will use in
the subsequent chapters about delay management.

Lemma 7.8. Let A', A%2 C Achange be two sets of connections which have to
be maintained. Then the following hold.

1. y(AY) <y for all feasible solutions y of (TT(A')).
2. If A* C A? then y(A') < y(A?).

Proof.

1. The first part is shown by induction.
Start: Let ¢ be a minimal element of £. Then y; = d; < y;.
Conclusion: Let the induction hypothesis be true for all 7 < i. Then

¥ = max{d;, max T—s
v [P S

S max{di7 Yj — sa} S Yi,

max
a=(j,i) EA(A)
due to (7.1) and (7.2) on page 110.

2. Note that (TT(A')) is a relaxation of (TT(A?)), since the only difference
between both problems is that in the latter we have possibly more con-
straints of type (7.2). Consequently, y(.A?) is feasible for TT(A!), and the
result follows according to part 1. O

The last property is an immediate consequence of Lemma 7.8 and justifies the
small size of M in the integer programming formulation of Feaspy.

Corollary 7.9. Let AT C Achange, let y* be the time-minimal solution of
(TT(A)) and let D = max;eg,,, d;. Then yf < D for alli € &.

Proof. Tt can be easily verified that y; = D is a feasible solution of (TT(A/%)).
Hence the result follows from Lemma 7.8, part 1. O
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7.3 Relation to the Feasible Differential Problem

For an instance of the feasible differential problem (see, e.g., [Roc84]) we need

e a directed, connected network, which will in the following be denoted by
N = (&, A) and ) ) )
e upper and lower bounds L, and U, on each arc a € A.

The feasible differential problem consists of finding a node potential z; for
each node i € € such that for all arcs a = (4,7) € A:

Eagi‘i—i‘j SUa.
Notation 7.10.
For a node i € &, T; is called the potential of i.
For an arc a = (i,7) € A, t, = T — &; is called the tension of a with
respect to .

o A vector t € R is called tension of N if there exists a potential T such
that t is the tension with respect to T.

Let the |€| x |.A|-matrix © denote the node-arc-incidence matrix of A. This
means,
—1 if a = (i, ) for some j € £
Oia = 1 if a = (j,4) for some j € £
0 otherwise.

Then

t=0"z.
The following observation is obvious but will be helpful later.

Lemma 7.11. Let p be any path from i to j in N'. Then

> ta =2 — T

a€Ep

Proof. Let p be represented by its events (i = i, 41,%2,...,ip = j). Then

P
Y ta= Y Tiy — Tiy_, = Tip — Tiy = T — Ti.
k=1

acp

g

Furthermore, let the (]A| —[€] 4 1) X |A|-matrix I" be a network matrix of
N. Such a network matrix can be constructed as follows:

Let 7 be a spanning tree in N. Then, adding some @ € A\ T gives a circuit
C; in N. The entries of I are then given by:
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- 1 if C5 contains a and a in the same direction
I; =14 —1 if Cj contains a and a in opposite directions
0 if Cy does not contain a.

An interesting question is to determine, if a given vector £ is a tension in N,
i.e., if there exists some potential Z such that ¢ is the tension with respect to
Z. From Lemma 7.11 we directly get a necessary condition: If ¢ is a tension,
then it has to satisfy

> ta=0

acC
for any circuit C' in N. The next theorem shows that this condition is

a) sufficient, and
b) equivalent to the requirement that

Zfazo

a€Cy
for all circuits Cy appearing in the rows of (any) network matrix.

Theorem 7.12 (e.g., [EIm77]). Let I' be a network matriz in N'. Then t is
a tension in N if and only if B
=0,

where 0 is the zero vector with |A| — |E| + 1 components.

Now we are going to apply these results for (TT(A7%®)). To this end, let © be
the node-arc-incidence matrix of the event-activity network A. As potential
Z we can use either the perturbed timetable = or the delay y. Then ¢t* denotes
the tension in A with respect to z if t* = ©T«z, and ¢V is the tension with
respect to the delay if t¥ = @Ty. To model (TT(A?*)) we again use the CPM-
network N*(A7%®), constructed in Notation 7.4 (page 112). Neglecting any
upper bound, we hence get a feasible differential problem in an acyclic graph,
which is equivalent to (TT#(.A/%)). Due to Theorem 7.12 its formulation for
t* is given by

(TT*(A’**)-tension)

min E towlie
a=(s,i):i€E

such that
> Lt
rs*t* =0,
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where I'® is a network matrix of N'*, and L¥ is given as in Notation 7.4. From
x = IT +y we conclude that t* = @1 IT + Y. Equivalently, using y as potential
we obtain

(TTY(A/*)-tension)

min g V)@
a=(s,i):i€E

such that

> LY
Ity =0,

where LY is given as in (7.5).
Some remarks are added.

e Given a tension t* (t¥), a corresponding node potential z (y) can be con-
structed by setting 2, = 0 (ys = 0) and calculating z; (y;) as the length
of (any) longest path from s to ¢ with respect to L¥ (LY). Note that this
length is the same for all paths from s to ¢ due to Theorem 7.12.

e If the network N°® does not contain any circuit, then the constraint
I'*t* =0 (I'*tY = 0) can be omitted, and the feasible differential problem
is trivially solvable by setting t* = L* (t¥ = LY) for all a € A.

e To construct a network matrix I'® we can proceed as follows. As spanning
tree 7 C A° we take

T ={(s,1):i €&}

Note that A® \ 7 = A, hence the corresponding network matrix I'* has
|A| rows and |A| + |€| columns and is given by

= (I, -0").

In the following we show that the longest path technique for solving the fea-
sible differential problem can be applied to the delay management problem
with fixed connections. First, we focus on finding a perturbed timetable x.

Lemma 7.13. Let 7 = LoP(s,i) be the length of a longest path from s to i
in N5 (Af*®) with weights L*. Then x* is an optimal solution of (TT”(AT)).

Proof. First, x* is feasible, since

o 1 =LoP(s,i)> L, o =11 + di; and
o LoP(s,j) = LoP(s,i) + L{, ;) for any a = (i, j) € A, hence

* *
x; —x; = La.
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Now let  be any other feasible solution of (TT*(Af*)), and assume that
x; < LoP(s,i) for some i € £. Choose i minimal with respect to < with this
property. Let p be a longest path from s to 4, say with last edge a = (i,i) € A°.
Consequently,

x; < LoP(s,i) = LoP(s,i)+ L% < xz; + LY,

which is a contradiction to x; > II; + d; if i = s, and to z; > x; + L, if
1€€&. O
We remark that y; can also be calculated directly as longest path in NV*(Af)
with weights LY, and that the obtained solution equals y(.A/*) of (CPM-F).

Corollary 7.14. Let y; = LoP(s,4) be the length of a longest path from s to
i in N'*(AF®) with weights LY. Then y is an optimal solution of (TT(A*)).



8

Minimizing the Sum of All Delays

In this chapter we will deal with the total delay management problem
(TDM), where we try to minimize the total delay defined as sum of all delays
over all customers traveling through PTN. To deal with (TDM) we introduce
two more assumptions.

e We assume that 7T is the (common) time period for all vehicles, and that
e in the next time period all vehicles are on time.

The first assumption is often made, especially in literature about timetabling.
If T is taken as the largest time period over all lines, it overestimates the incon-
venience for the customers. We mention that this assumption can be relaxed
easily in the formulation (TDM-C) which will be presented in Section 8.2, but
is needed for the linear model (TDM-B) in the next section.

The second assumption is no restriction in on-line decisions, since in the on-
line case the planning horizon usually is not larger than the common time
period T. If we want to plan for a complete day, this assumption only is
reasonable, if there is enough slack time for the vehicles at the last stations
of their respective lines.

We now need to specify the data about the customers. To this end, let P be a
set of paths through the public transportation network PTN, which customers
would like to use during their trips. For each path we need to specify not only
the edges e € FE of the path, but also a vehicle g € F for each edge. A path is
hence described by a sequence

p= (U1,917U2,92, v 7glp’vlp+1>7

where g; € F and v; € V satisfy that (vj,vj41) € E% for all j = 1,...,1,.
Moreover, we assume that the customers using path p arrive at their first
station v; on time by some means of transport not relevant for our system.
For each path we introduce some weight w, > 0 which gives the number of
customers who wish to use path p. The following notation will be used when
dealing with the paths. (For an illustration, see Figure 8.1.)
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D
g @\ N / v(p)=v6

g
changing @hﬂ h/' @

from g to h

Fig. 8.1. A path p containing the connection (g, h,v3).

Notation 8.1.

e For the sake of simplicity we write (g, h,v) € p if we want to say that a
connection (g, h,v) € U is used in a path p € P. (Formally, if the sequence
(g,v, h) is contained in p.)

o A path is called maintained if all connections (g, h,v) € p are maintained,
otherwise the path is called missed.

e For a path p € P let g(p) denote the last vehicle used on path p and v(p)
be the destination station of path p.

Without loss of generality let us assume that each customer’s path p € P
contains a station at most once. Now consider passengers traveling along a
path p € P through the public transportation network.

Case 1: If all connections on path p are maintained, the delay of these passen-

gers equals the arrival delay of their last vehicle g(p) at their destination

station v(p), and is hence given by (xarr;’gg — Harr;gg).
Case 2: If at least one connection on path p is missed, we assume that the
passengers using path p have to wait the whole time period T for the next

vehicle going towards their destination, and their delay hence is T'.

We now can state the model for minimizing the total delay.

(TDM)

Given PTN, F, U, minimal necessary times for driving, waiting, and chang-
ing, a feasible timetable Ilqyy, I4ep, a set of paths P through PTN, with
weights wy, for all p € P and a set of delayed events Eger, find a perturbed
feasible timetable Tarr, Taep, such that

gon= Y w (e ) 3 Tw
peP:p 1§ maintained pEP:p 18 missed
s minimized.

As before, we may assume that source delays only occur at arrival events. Note
that the NP-completeness of (TDM) has recently been shown in [GJPS05].
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Chapter 8 is structured as follows: We first present the formulation
(TDM-A) which can be linearized to (TDM-B). It is based on looking at
each customer’s path as a whole. Some structural results about both formu-
lations are mentioned, e.g., that we can assume that the optimal solution is
time-minimal according to Notation 7.7. Another approach to tackle (TDM) is
presented in Section 8.2. Here we add up all delays over all activities to calcu-
late the total delay, leading to an alternative integer programming formulation
(TDM-C). We show that this model is equivalent to (TDM-A) and (TDM-B).
Since (TDM-C) is rather complicated we simplify the model by fixing some
parameters. Fortunately, this new problem has some nice properties:

e it is correct if the so-called never-meet-property holds, and
e in this case it can be solved in linear time.

Moreover, we show that it is easy to check whether the never-meet-property
holds and that it is often almost satisfied in practice. For the general case we
derive heuristics, lower bounds, and finally a branch and bound approach.

8.1 A Linear Model

Now let us use the more convenient notation introduced in Section 6.4. We
hence represent the customer’s paths by events, i.e.,

p= (i1,i2,...,ipL)

where i), € £ are events, and (i, ir+1) € A are activities. In each path we
have that i; is a departure event, i an arrival event, i3 € E4.p and so on
until we reach the last event 7,, which is again an arrival event. The following
notation is the same as before, namely:

e i(p) denotes the last event on path p, i.e., the arrival of the last vehicle
used at the final station of path p, and

e a € p for some activity a € A and some path p € P, if activity a = (4, 5)
is performed on path p, i.e., there exists k such that i = iy, j = ix41 are
the kth and (k+1)th element of path p.

Again, consider passengers traveling along a path p € P through the public
transportation network, represented as event-activity network N.

Case 1: If all connections on path p are maintained, the delay of these pas-
sengers equals the arrival delay of their last event i(p), i.e., the arrival of
their last vehicle at their destination station, and is hence given by y;(p).

Case 2: If at least one connection on path p is missed, the delay of the cus-
tomers on path p is given by T, as before.
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Suppose that some source delays d; of some of the arrival events are given as
an amount of time (in minutes). Let D = max{d; : i € £} denote the largest
of these source delays. We assume that 0 < D < T.

To describe the feasible set of (TDM) we again use Feaspas (see page 108).
However, to keep track of the paths which are needed in the objective function
from we replace the variables Z, by variables z, for all p € P with the
following meaning.

o 0 if all connections on path p are maintained
P11 otherwise.

Our first integer programming formulation of (TDM) can now be presented.

(TDM-A)

min from-a = Y wp(¥ip) (1 — 2p) + T2p)

peEP
such that
y; > d; for all i € Egel (8.1)
Yi —Yj < sq forall a = (4,5) € Await U Adgrive (8.2)

—Mzp+y; —y; < s, forallpe P,a=(i,5) € pN Achange (8.3)
y; € N foralli e &
zp € {0,1} for all p e P.

To justify that (TDM-A) is in fact a correct model for (TDM) we have to
show that in all optimal solutions z, = 0 if and only if all connections on path
p are maintained. Before we do this, we present some properties of optimal
solutions. The first is that a vehicle can only gain a delay, if there is some
reason for this, i.e., if some source delay has occurred, or if the vehicle waits
for some other delayed vehicle to maintain a connection.

Let a feasible solution of (TDM-A) be given. Let
AT = fa € A: there exists p € P with a € p and z, = 0}

denote the set of connections which are maintained in this solution. Then
determine the time-minimal solution y* with respect to A%, i.e., an opti-
mal solution of (TT(A/%)) according to page 110. We can be sure that the
timetable of this solution is as tight as possible. Finally, we reconsider all
paths to find out if some additional ones are maintained and adapt the so-
lution of z accordingly. The solution obtained by this procedure is called a
reduced solution of (TDM-A).
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Definition 8.2. Let (y,z) be a feasible solution of (TDM-A). Define

y(2) y(AﬁI(Z)), where
Afm(2) = {a € A: there exists p € P with a € p and z, = 0}
2p<y>{ i yi — s < sa Jor alla=(i.j) € p

1 otherwise

and the reduced solution

Ry, z) = (y"%, 2(y™*%),

where y % = y(z) is the time-minimal solution with respect to Af™®(z).

The following properties hold.
Lemma 8.3. Let (y, z) be a feasible solution of (TDM-A).
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1. (y(2), z) 1is feasible for (TDM-A) and from-a(y(z),z) < from-a(y, z).
2. Letd; < D < T for all i € Ege1. Then RA(y,z) is feasible for (TDM-A)

and from—a(RA(y,2)) < from-a(y, 2).

Proof. Let a feasible solution (y, z) be given.

1. Let us denote y"™*? = y(z). Since y™*¢ is feasible for (TT(Af*®)) (see

page 110) we obtain that (y"?, z) is feasible for (TDM-A): (8.1) holds
due to (7.1), (8.2) and (8.3) are ensured due to (7.2) (take equation (8.5)
in Definition 8.2 into account), and the integrality of the variables is also
required in TT(AS%®).

Furthermore, we know that y is also feasible for TT(.Af*®) meaning that
we can use part 1 of Lemma 7.8 (see page 114) and conclude that y7*? < y;
for all a € £. Hence, frpm-_a(y"%%, 2) < from—a(y, 2).

. Consider R4(y, z) = (y(2),z(y(2))). From part 1 of this lemma, we know
that (y(z),2) = (y"¢, z) is feasible and the definition of 274 = z(yed)
gives us feasibility of R(y, z) = (y"¢%, z(y"?)). For the objective function,

red _ , red

we first note that z, = 0 means that y; Y« < sqforalla = (i,7) €pis

still satisfied for the time-reduced solution "¢, hence z;ed = z(y;ed) =0.

This means 27¢¢ < z. Furthermore, ; y < T due to Corollary 7.9 and our

assumption d; < D < T. We obtain:

(»

ToM_a (Y, 2) > froM—a (Y%, 2), see part 1 of this lemma,
f (y,2) Y
> from-a (™% 2(y"™) = from-a(R*(y, 2))
since y“d < T and 27? < 2.

O

Note that R4(y, z) = RA(RA(y, 2)), i.e., reduced solutions cannot be further
reduced. We now can justify the size of M in the formulation (TDM-A). Recall

that D = max{d; : i € £}.
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Lemma 8.4. M = D is large enough in (TDM-A).

Proof. Let (y*,z*) be an optimal solution of (TDM-A). Due to Lemma 8.3
we can assume that y* = y(Af%(2*)) is time-minimal. Hence y} < D (Corol-
lary 7.9), and we obtain y} — Y; — sa < D, yielding that M > D is large
enough. O

In the following, we always assume M > D = max{d; : i € £}

The given formulation of model (TDM-A) can be linearized (and weakened)
by substituting the quadratic term y; (1 — z,) by a new variable ¢,, leading
to the following model (TDM-B).

(TDM-B)
min frpm-B = Z wp(gp +Tzp)
pEP
such that
yi > d; for all i € g
Yi —y; < 8q forall a=(i,7) € Await U Adrive
—Mz,+y; —y; < s, foralla=(i,j) € Achange
—Mzy +yigp) —qp <0 forallpeP (8.7)

gp >0 forallpeP (8.8)
yi € IN foralliel&
zp € {0,1} for allp € P.

Lemma 8.5. The linearization is correct.

Proof. (TDM-A) = (TDM-B): Let (y, ) be a feasible solution of (TDM-A).
According to Lemma 8.3 we can without loss of generality assume that
(y,2) is a reduced solution. For all p € P define g, = y;()(1 — 2,). Since
Yip) < D < M we get for all p € P that

—Mzp + Yip) < —Yip)Zp + Yi(p) = dp-

Hence, (y, z, q) is feasible for (TDM-B), and both solutions have the same
objective value.

(TDM-B) = (TDM-A): Let (y,z,q) be a feasible solution of (TDM-B).
Then (y, z) is also feasible for (TDM-A). From (8.7) and (8.8) we con-
clude that

ap > yi, if 2 =0
g >0 ifz,=1.

Consequently, g, > yi(p) (1 — 2), i.e., from—a < from-B. o
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8.2 Activity-based Model

Here we present another model for (TDM). By activity-based we mean that
we do not focus on the paths p € P, but sum up the additional delay (i.e.,
the tension) on each single activity a € A. Therefore, we use variables Z,
describing if the connection a € Acpange is missed (Z, = 1) or maintained
(Z, = 0).

To motivate this new approach, consider some activity a € A\ Achange- We
want to calculate the additional delay customers will get while using this
activity. The delay customers already have at the start of a = (i, j) is y;, and
at the end of a the delay is y;. This means, the tension t, = tJ = y; —y; is the
additional delay gained by the customers while performing this activity. Note
that ¢, can be negative, meaning that slack times are used to compensate an
already existing delay. For changing arcs we have to be more careful. Let a =
(1,7) € Achange and suppose first, that a is maintained. Then the additional
delay on a is again given by the tension t, = t¥ = y; —y;. On the other hand, if
a is missed, the additional delay for the customers who planned to use activity
a is given by T'—y; = t, + T — y;, since they now have to wait the remaining
time period until the next (non-delayed) vehicle arrives for carrying on their
journey.

The main idea of the second model is to add up all these single delays over
all activities. To this end, we have to extend the set of events and activities
similar to Section 7.2, and we also extend the paths as follows: For each p € P,
p=(i,i5,...,4) add one common additional event s representing the arrival
of the customers at their first station (by a means of transport which is not
considered in the delay management problem). Furthermore, we add timetable

ares
a=(s,i})

for each path p. The resulting network resembles the CPM-network NS =
(€7, A%(Achange)) (see Notation 7.4 on page 112) in the special case that
Al — Achange with

& =EU{s}

A® = A*(Achange) = AU {(s,4) : i € £} and

P*={(s,i},...,i¥) :pe P}
This construction makes sure that the delay of a customer waiting at some
station for his first (delayed) vehicle to come, is taken into account. We always
assume that customers reach their first station without any delay, i.e.,

ys:0~

Now we can present the new model. As before, we assume that T, M > D.
The following decision variables are necessary for (TDM-C).
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y; = delay of event 1,
as before, and

3 = 0 if connection a is maintained
@ 1 otherwise,

1 if activity a is reached on path p without any missed

ZP = connection before
0 otherwise,

w, = number of customers who really use activity a.

It is important to note that the number of customers w, (really) using activity
a € A is a variable, since it depends on the wait-depart decisions whether
customers using a path p € P*® will reach all arcs a € p or not.

(TDM-C)
min from-c = Y waly; —vi) + > waZa(T — yj)
a:(i,j)GAs a:(iJ)eAchange
such that
y; > d; for all i € Egy (8.9)
Yi —Yj < sq foralla=(i,7) € Await U Adrive  (8.10)
—MZzZ,+vyi —y; < sq forall a=(i,j) € Achange (8.11)
#+ > za=1 forallpe P andacp (8.12)
AEPNAchange:
a<a
ZP+z; <1 forall pe P’ and for all a,a € p
with @ € Achange and @ < a (8.13)
Wy = Z wpzl  for all a € A® (8.14)
pEPs:a€p

yi € IN forallie&

Zo € {0,1} for alla € A®

zP € {0,1} forallp e P°,a e A°
w, € IN for all a € A°.

In the objective function the additional amount of delay on each activity is
multiplied by the number of customers really using it. Restrictions (8.9) and
(8.10) are the same as the first two restrictions in (TDM-A). In restriction
(8.11) we make sure that zZ, = 1 if the connection a € Acpgnge is missed.
Restriction (8.12) defines the values of 22 in such a way, that they are forced
to be 1, if no connection on path p before a has been missed, and (8.13)
makes sure that z2 = 0 for all activities a after a missed connection @ on
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path p. Finally, in (8.14) the number of customers really using activity a is
calculated by summing up the number of customers really using a over all
paths containing a. In the following we will show that this model is equivalent
to (TDM-A) and (TDM-B). Note that in this model we can easily relax the
assumption of one common time period for all vehicles, but can introduce
different time periods Ty, for all activities a € Achange. Nevertheless, we will
use only one common period 7T in the following.

Relation to (TDM-A)

Before we discuss the connection between (TDM-A) and (TDM-C) we show
how the Zz, Z, w-variables can be constructed from a given feasible solution
yi, 1 € €. Consider (TDM-C) for some given y.

(TDM-C(y))

min Z wa(y; — i) + Z Wa(T — yj)Za

a:(i,j)eAS a:(iwj)eAchange

such that

—Mz, +Yi —Y; <sq foralla= (17.7) € -Achcmge
zZP + Z Zz>1 forallpe PP anda €p

a€pNAchange:
a<a
ZP 4+ 25 <1 forall pe P?® and for all a,a € p
with @ € Achange and @ < a
Wq = Z wpzk for all a € A°
pEPS:a€p

Z, € {0,1} for all a € Achange

2 € {0,1} forallpe P’ ac A®

we € IN for all a € A°.

A feasible solution of (TDM-C(y)) can be constructed using the following
rules.

Notation 8.6. Let y € NI satisfy constraints (8.9) and (8.10). Define the
y-constructed solution C(y) by

C(y) = (z¢, 2°,w°),

IS

where z¢ = Z(y), 2¢ = Z(z°), and w® = w(Z°) are given by
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_ O 7 i — Yi S Sa ..
Zq(y) = { 1 oj;fizierwgsje for all a = (i,7) € Achange (8.15)
ZP(Z) = max 1 — Z Za, 0 p forallp e P%,a €p, (8.16)
aepmAch,ange:
a<a
we(2) = Z wpzt  for all a € A®. (8.17)
pEPs:aEP

A solution constructed by the rules above is a feasible solution.

Lemma 8.7. Let y € NIl be given, such that (8.9) and (8.10) hold. Then
(y,C(y)) is feasible for (TDM-C).

Proof. Z is defined in such a way that (8.11) holds, and (8.14) is also satisfied.
From (8.16) we know that

F=1- Yz
a€pNAchange:
a<a
hence (8.12) holds. Finally, assume a,a € p with & € Achange, & < a and
Zz = 1. Again from (8.16) we obtain that in this case 22 = 0, establishing
(8.13). 0

It also holds that this solution is optimal for (TDM-C(y)) if y; < T for all
1 € &, but the proof for this will be provided later, see Corollary 8.12. First,
we discuss the connection between (TDM-A) and (TDM-C).

Theorem 8.8. Model (TDM-A) and Model (TDM-C) lead to the same set of

optimal solutions y € R/

Proof. First, if
Wq = Z wpzl  for all a € A°
pEPS:a€p
the objective function of (TDM-C) can be reformulated to

from-c = Z wa(y; — ¥i) + Z waZa(T — y;)

a=(i,j)€A® a=(4,j)€Achange

= ) > wply; — i) + > > wpFz (T - yy)

a=(i,j)c A® pEP*:a€p a=(4,j) € Achange PEP*:aEP
= > w, Yoo Byi—w+ Y, Rzl -y
peEP? a=(i,j)€A:a€p a=(4,j) EAchange
aep

=: Z wpCp.

pEPS
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For the objective of (TDM-A), we define
Ap = Yiipy (1 — 2p) + T'zp.

(TDM-C) = (TDM-A): Let (y,Zz,Z,w) be feasible for (TDM-C). Define
zp = zp(Z) as follows:

2 (2) = {0 if z, =0 for all a € p N Achange (8.18)

1 otherwise.

Then (8.1) holds due to (8.9), (8.2) holds due to (8.10), and (8.3) is triv-

ially satisfied, if z, = 1, and for 2, = 0 we know that z, = 0 for all

a € p and hence (8.3) holds because of (8.11). This means (y, z) is fea-

sible for (TDM-A). It remains to show that A, < C,. To this end, let

p=(8,i1,...,i5) € P® be a path with i(p) = ir.

Case 1: Z, = 0 for all @ € p N Achange- Then, we defined z, = 0. From
(8.12) we get that 22 = 1 for all a € p. Hence, from Lemma 7.11 and
since ys; = 0 we conclude that

Cp = Z Yi — Yi =Yir —Ys = Ap.
a=(i,j)€A:a€p

Case 2: There exists a € pN Achange With Z, = 1. Choose a minimal with
respect to < with this property, say

a = (iE—lviE>'
Then, since Z,, 2? satisfy (8.12) and (8.13) we obtain

ZP=0forallacpwitha<a
zZP =1 for all a € p with a < a.

Hence, for all a € Achange Np We get

s 1 ifa=a
a” ™ 10 otherwise.

This yields

Co= > yi—vit(T—y)
a=(i,j)€A":a€p
and a=a

Together,
fTDM—C(yagang) = fTDM—A(yaZ<2))' (819>
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(TDM-A) = (TDM-C): Now let a feasible solution (y,z) of (TDM-A) be
given. We assume that y; < T for all 7 € £, otherwise we can take a time-
minimal solution instead of (y,z) with equal or better objective value
according to Lemma 8.3 on page 123, and know that this new solution
satisfies y; < D < T, see Corollary 7.9 (page 114). Since y satisfies (8.1)
and (8.2) we can apply Lemma 8.7 and derive some feasible solution for
(TDM-C) according to (8.15),(8.16), and (8.17). For the objective values of
this solution we again look at C}, and A, for some path p = (s,41,...,i1) €
P* and get:

Case 1: If z, = 0, we get from (8.3) that y; —y; < s, for all a = (4, j) € p.
Hence, due to the definition of Z, we conclude that z, = 0 for all
acpn Achang&7 yielding

Cp = Yip) = Ap

analogously to Case 1 of the first part of the proof.
Case 2: Now consider the case that z, = 1.
Case 2a: y; —y; < s, for all a = (4, j) € p, yielding that Z, = 0 for all
a € p and hence
Cp =vip) <T = Ap.

Case 2b: There exists a = (4, j) € p such that y; —y; > s,. This gives
us Z, = 1, and choose @ = (i;_4,4;) minimal with respect to <
with this property. Then, from the definition of z? we get

ZP=0foralacpwitha<a
ZP=1forallaepwitha=<a

and finally, analogously to Case 2 of the first part of the proof,
Cpo=T=A4,.
Together, these three cases give us that for y; < T, 1 € &:

Jrom-a (Y, 2) > from—c(y, C(y)). (8.20)

Putting both directions together yields that there exists an optimal solution
for (TDM-A) with perturbed timetable y if and only if there exists an optimal
solution for (TDM-C) with the same perturbed timetable y. O

Reduced Solutions

We are now able to show how to improve a given feasible solution of (TDM-C)
to a so-called reduced feasible solution, analogously to the concept of a reduced
solution on page 123. The motivation to deal with reduced solutions is to
exclude such feasible solutions which are obviously not optimal. For example,
if the y variables are obviously too large, or if Z is not chosen optimally. To
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exclude the first problem, we can use the time-minimal solution instead of
the given one. This has already been formalized in Chapter 7 by defining
time-minimal solutions through (TT(Af%®)) (see page 110).

Definition 8.9. Let (y, z, Z,w) be a feasible solution of (TDM-C). Define the
reduced solution
RC’(y, z, 2’ w) _ (yred’ C(yred>)

by

AT (2) = {a € Achange * Za = 0} (8.21)
y ! = y(AT(2)), (8.22)

and C(y™*?) according to Notation 8.6 on page 127.

The following statement ensures that R (R (y, 2, 2, w)) = R®(y, 2, 2, w), i.e.,
a reduced solution cannot be further reduced.

Lemma 8.10. Let (y"°?, z7¢d, zmed wred) = RC(y, 2,2, w) be a reduced solu-
tion. Then

° C(yred) — (Zred Zred wred)
° yred — y(Afiz(Zred))‘

Proof. The first statement follows directly from Definition 8.9. For the second
statement we note that z"°? < Z, meaning that

Afix(z) g Afix(zred)

and hence TT(A/* (%)) is a relaxation of TT(Af*(27¢%)). But since the opti-
mal solution y"¢? of TT(A/* (%)) is feasible for the non-relaxed optimization
problem TT(Af#(z7¢4)) it is the optimal solution, i.e., y"¢¢ = y(Af#=(z7¢?)).

O

We finally can prove that the reduced solutions of (TDM-C) are never worse
than the original ones, similarly to Lemma 8.3.

Theorem 8.11. Let d; < D < T for all i € Egey. Then for each feasible
solution (y,z,Z,w) of (TDM-C) RC(y, 2, 2,w) is feasible for (TDM-C) and

Jrom-c(RE(y, 2, %,w)) < from-c(y, 2, 2, w).

Proof. Let (y,Z,2,w) be any feasible solution of (TDM-C). Replacing y by
y"e? = y(Af"(2)) is still a feasible solution, since (8.9) and (8.10) hold due to
(7.1) and (7.2), where the latter also ensures (8.11). The remaining conditions
only depend on Z, Z, and w, and thus they are also satisfied.

For showing that the objective function value of (TDM-C) does not increase
we first remark that due to the optimality of y™¢ (for TT (A% (2))) we have
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yi > yred foralli € £ (8.23)

due to part 1 of Lemma 7.8 (see page 114). Now we use the equivalence
between (TDM-C) and (TDM-A). From z we construct z(Z) according to
(8.18) on page 129, and note that both (y,z(2)) and (y"°?, 2(z)) are feasible
for (TDM-A) since (y, 2, Z, w) and (y"%, Z, Z, w) are both feasible for (TDM-C)
(see the first direction in the proof of Theorem 8.8).

Hence,

from-c(y, 2, Z,w) = from-a(y, 2(2))
due to (8.19), see page 129 in the proof of Theorem 8.8

= wp i (1 — 2p(2)) + Tp(2))

peEP

> Z wp(y l(p) 2p(2)) + Tzp(2)), see (8.23)
peEP
= from-a(y™?, 2(2))
> from—c(y™, C(y™?))
due to (8.20), see page 130 in the proof of Theorem 8.8

= from-c(R°(y, 2)).
0

Using the equivalence of (TDM-A) and (TDM-C) it is now easy to show
that C(y) is an optimal solution of (TDM-C(y)), if y; < T for alli € £. In
particular, replacing (Z, Z,w) by C(y) will always yield the same or a better
objective function value for (TDM-C).

Corollary 8.12. Let y; < T for alli € £. Then C(y) is the optimal solution
of (TDM-C(y)).

Proof. From Lemma 8.7 we know that (y,C(y)) is feasible for (TDM-C).
Similar to the proof of Theorem 8.11 we get for all feasible solutions (z, Z, w)
of (TDM-C(y)) that

from-c(y, 2z, Z,w) > from-a(y, 2(2))
due to (8.19), see page 129 in the proof of Theorem 8.8

> from-c(y, C(y))
due to (8.20), see page 130 in the proof of Theorem 8.8,

where the latter inequality relies on the assumption y; < T. a

On a first glance, (TDM-C) does not seem to be useful for solving the delay
management problem better than (TDM-A), since it is much larger:
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e (TDM-A) can be linearized (see Lemma 8.5) while (TDM-C) is cubic.
e The number of variables in (TDM-A) is O(|P|+|£]), but O((|P||.A|+ |E|+
| Achange|) in (TDM-C).

But note again that (TDM-C) is more general since it allows one to replace
the common time period T by time periods T, for each changing activity
a € Achange- Even with a common time period T we will need (TDM-C) to
derive and solve a special case of (TDM) in the next section. We conclude
this section by using (TDM-C) to derive a reduction result for (TDM) based
on the following idea: Assume that the slack times are so large that the delay
disappears after a few activities. Then we need not consider events which can
not gain any delay in the worst-case time-minimal solution.

Lemma 8.13. Let y = y(Achange) be an optimal solution of TT(Achange)-
Then there exists an optimal solution (y*,z*, Z*,w*) of (TDM-C) such that

o Forallie&: Ify;=0 then y’ =0.
o Foralla=(i,j) € Achange: If yi = 0 then Z} = 0.

Proof. Using Theorem 8.11 we can assume that (y*, z*, 2%, w*) is a reduced
solution, in particular, y* = y(A7%(z*)). Since A (2*) C Achange we know
from part 2 of Lemma 7.8 that y* <y, in particular, y7 = 0 if y; = 0. Further-
more, z* satisfies (8.15) (see page 128). Hence z; = 0 since y; —y; <0 < s,.

O

This kind of reduction will be referred to as late reduction.

Notation 8.14. & cq—iate = {i € &€ : Yi(Achange) > 0} denotes the set of
events that need to be considered.

In the following we always can assume that & = E,cq—iate- (Note that in real-
world instances, late reduction often leads to significantly smaller networks.)

8.3 Constant Weights and the Never-meet Property

The simplification we suggest for solving (TDM-C) is to fix the weights w,
as parameters instead of calculating them during the optimization. Doing
so, we obtain the total delay management problem with constant weights .
Tts formulation is given by deleting constraints (8.12), (8.13), and (8.14) in
(TDM-C), and fixing

Wq = Z w, for all a € A*

pEPS:a€EP

as parameters, i.e., setting w, as the “traffic load” on activity a. We obtain
the following program.
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min fTDM—const’ = Z Wgq, (yj - yi) + Z waza(T - yj)
a=(i,j)€A* a=(%,7)€Achange

such that

yi > d; foralli € Egy
yi —y; < sq foralla=(i,5) € Await U Adrive
—MZzZ,+y; —y; < sq foralla=(%,j) € Achange
yi € IN Viel&

z, € {0,1} Va € A°.

Again, M = max;c¢ d; is large enough.

In the following we will identify cases where we make no mistake by fixing
the weights as proposed above. In the general case, if we process the decisions
iteratively we can adapt the weights according to the decisions that have been
fixed in preceding steps. This idea will be utilized in the branch and bound
approach (Algorithm 20) in Section 8.6. We can further rewrite frpm—const’
as follows. For i € & let

wi= Y w (8.24)

pEP:i(p)=i

be the number of customers with final destination i. For all changing activities
a € Achange we further use

Wy = E Wp

pEPS:a€p

= > w (8.25)

pEP:a€p

as the number of customers who plan to use changing activity a. Since

Yo walyi—w) =Y w Y yi—us

a=(4,7)€.A" pEP* a=(i,j)€p
= Z Wy (Yi(p) — Ys)
pEP

due to Lemma 7.11, see page 115

=2 > w

i€E peP:
i(p)=i

= Z WiyYi

€€

we rewrite
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fTDM—const’ = Z Wq, (yj - yz) + Z WqZq (T - yj)

a=(i,j)EA® a=(i,j)E€EAchange
= ZwiyiJF Z waéa(T*yj)'
€€ a=(1,j)EAchange

Unfortunately, in general, we make a mistake by fixing the weights as above.
This is illustrated in Figure 8.2 as follows.

OO

vehicle 1 vehicle 3
vehicle 2

OEEENECy

vehicle 2

Fig. 8.2. A PTN in which (TDM-const) is not correct.

We assume that there are three vehicles 1,2, and 3, where vehicle 1 and
vehicle 3 reach the stations v and wvs with a delay. We consider a path
p = (v1,1,v2,2,v3,2,v4). Customers on this path use vehicle 1 until they
reach station vs; here they wish to change to vehicle 2 and to go on to sta-
tions vg and v4. Suppose that vehicle 2 is not waiting for vehicle 1 at station
vg, such that the path p is missed. Assume further that vehicle 2 waits for the
delayed vehicle 3 at station vs. If we have not adapted the weights, the cus-
tomers on path p are counted twice: First, since they missed their connection
at station vy, and secondly, since they reach their final destination v4 with a
delay. This double counting might influence decisions in the wrong way.

Fortunately, we are able to identify problem instances for which the model
with constant weights is correct. One trivial case is, if no path in P contains
a changing arc, i.e., no customer plans to change. A more interesting case, in
which we make no mistake by using the constant weights will be described
next.

Since frpm—const’ Still is no linear function we first further simplify the model.
We would like to forget about subtracting y; in the second part of the objec-
tive, to obtain a linear program. As usual, let M > D and recall that
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forie&: w; = Z wp and
pEP:i(p)=i

for a € Achange : Wa = E wp
pEP:aEp

are fixed parameters in the following model.

(TDM-const)

min fTDMfconst = § w;Yi + § waTza

€€ a€Achange
such that
y; > d; for all i € Egy (8.26)
yi —y; < Ssq forall a=(4,5) € Await U Adrive (8.27)
—MZzZo+vyi —y; < sq forall a=(i,j) € Achange (8.28)
y € N Viel&

Z, € {0,1} for all a € Achange-

Surprisingly, (TDM-const) is equivalent to (TDM) in a large class of practical
examples. Before we define this class of problems and prove the correctness
of (TDM-const) in these cases (see Theorem 8.21), we show that each feasible
solution of (TDM-const) yields an upper bound on (TDM).

Lemma 8.15. Let (y, Z) be feasible for (TDM-const). Let frpwm be the optimal
objective value for (TDM). Then

fTDM—const(ZUv 2) > fTDM-

Proof. Let (y, Z) be a feasible solution of (TDM-const). It can be extended to
a feasible solution of (TDM-C) by defining 2¢ = 2(z) and w® = w(Z) according
to (8.16) and (8.17). Calculating also z(Z) finally gives us a feasible solution
(y,2(Z)) of (TDM-A) and the correct weights w¢ and wg for the solution (y, z),
ie.,

wi = Z wpzp for all i € € (8.29)
pEP:i(p)=i

wi = Y wpk foralla€ Acnange- (8.30)
pEP:aEp

We know that the correct weights w® are smaller as the parameters w in
(TDM-const), i.e.,
wy < w, and wi < w;. (8.31)

Moreover, note that
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p(E) <Y P, (8.32)
a€Achange:
acp

since, if z, = 1 there exists a € p with z, = 1. For ¢ minimal (w.r.t. <) with
this property, we additionally know that Z2 = 1, hence Z,Zf = 1 > z,.
This gives us

fTDMfconst(yv 2) = Z w;iY; + Z waTZa

i€€ a€Achange

> wayz + Z wiTZ,, see (8.31)

€€ aeAchange

= Z Z wy(1 — zp)y; + Z Z wpZy Za T

i€ peP. a€Achange PEP:AED
i(p)=i

= Z wp | (1= 2p)yi(p) + Z 28z, T

pEP aeAchan,ge:aep
> Z wy (1 = 2p)Yip) + wpzpT) , see (8.32)
peEP

= from-a(y,2) = from—c(y, Z, Z, w°).

i.e., each feasible solution of (TDM-const) gives an upper bound on (TDM).
O

To specify problem instances for which (TDM-const) is correct, we first need
some technical details.

Suppose that a set of connections A% C Achange which have to be maintained
is given, and let y* be the time-minimal solution respecting these connections,
where we have set all slack times to zero. Recall that

A(-Afm) = Await ) -Adrive ) Afix’

see Notation 7.2 on page 111. We want to show that in this solution the delay
spreads out along all paths emanating at a delayed event. To this end we first
need the following notation.

Notation 8.16. Let y°(Af®) denote the optimal solution of (TT(AT™®)),
where the slack times are all set to 0.

The following properties hold in the case of zero slack times.
Lemma 8.17. Let A/ C Apange and y° = y°(AF®). Then

1. y° > y(AF®).
2. Let p be any path consisting of activities a € A(Af™®) and let i € p. If
y) >0 theny?>0forallj€p with i < j.
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Proof. 1. Induction. Let y° = y°(A/®) and y = y(AT®).
Start: Let i be a minimal element of €. Then y? =0 = y;.
Conclusion: Let the induction hypothesis be true for all j < . Then

y? = max

0
a=()eA(ariz) I

\Y

0
> max Y
a=(j,i)eA(Afi=) 77
> max Yi — Sq = Y;-
a=(ji)eAAsiz) ) T T

— Sa

2. Again, we use induction. Let p = (i = ig,i1,...,4L).
Start: y? > 0 due to the assumption.
Conclusion: Take ¢; € p, I > 1. Let the induction hypothesis be true for
all £ < l. Then

0
T a=(ji) e A(Ariz) 7Y

> y?—l > 0.

We are now in a position to introduce the never-meet-property.

Definition 8.18. The delay management problem has the never-meet prop-
erty if for each AT C Achange the time-minimal solution y = y°(AS®)
satisfies the following two conditions for all j € Ereq—_iate:

1. If (i17j), (ig,j) € Afimy Await U Ad'r'ive; and Yin, >0 then yi, = 0.
2. If (i1,j) € A, and d; > 0 then y;, = 0.

delayed

Fig. 8.3. Illustration of condition 1 of the never-meet property in N.

Within the special structure of N’ = (€, .A) the first condition is always satis-
fied for j € &,rr, since each arrival event has exactly one incoming edge. For
J € Edep, at least one of the two edges (i1,7) and (iz, j) has to be in Acpange-
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The situation that is not allowed to happen is depicted in Figure 8.3. The
interpretation of the never-meet property is the following: By calculating the
time-minimal solution with respect to some given z, but without using slack-
times, we can find out how far the source delays can spread out in this solution
in the worst case. The never-meet property requires that in no feasible so-
lution of (TDM) will two delayed vehicles meet, and that source delays can
only occur after non-delayed events. Our goal is to show that we can fix the
weights as in (TDM-const) without making any mistake, if the never-meet
property holds.

Notation 8.19. Let A7 C Acpange and i € E. Define

H(i, AT"®) = {j € £ there exists a path from i to j
consisting only of activities in A(AT®)} U {i}.

For all j € H(i,.Af**) we hence have i < j. An illustration of H(i, A/*) is
given in Figure 8.4.

Fig. 8.4. Tllustration of H(i, A*") (grey discs). The dashed arrows represent the
non-fixed changing activities, the dotted arrows the fixed changing activities and
the solid arrows waiting and driving activities.

We now can state the following property, which is important for proving the
next theorem, but will also be needed for Algorithm 15 and for Algorithm 20.

Lemma 8.20. Let (TDM) have the never-meet property and let (y, 2, Z,w) be
a reduced feasible solution of (TDM-C). Leta = (i,J) € Achange- If Za = 1 we
have the following.

1.y; =0 for all i € H(:]:,Achange% N
2.2, =0 for all a = (i,7) with i € H(j, Achange)-
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Proof. Let H = H(j, Achange)- First of all, note that
Y; —Y; > Sa

holds since z, is given according to (8.15) and hence would have been set to
0 in the case that y; — y; < sz. Especially we know that

y; > 0. (8.33)
Now add all changing activities with both endpoints in H to A% (%), i.e.,
AT — L0 € Achange : Za = 0} U{a = (i,7) € Achange : 1,j € H}

and consider the solution y° = yO(AZZZ) and the given reduced solution y, for

which we know from Lemma 8.10 that
y = y(AT"(2)). (8.34)
According to part 1 of Lemma 8.17 we obtain
Y > y(Alm) = y(AT) =y,

where the second > holds since Af%* C Ag;‘fi, see part 2 of Lemma 7.8. From
(8.33) we hence get
y? > 0. (8.35)

Now consider 7 € H. We want to show that y; = 0. Since i € H there exists
a path p from j to 7. In the solution y° without slack times, the delay y; >0
is transferred along p, since we added all connections on p to A% see part 2
of Lemma 8.17. We hence obtain

y? >0 for all i € H. (8.36)

From the never-meet property, and since yg > 0 we hence conclude that

1. y? =0 for all j € £\ H such that there exists i € H with (j,4) € A, and
2.
d; =0 for all i € H. (8.37)

Consequently, since y < y° we obtain
y; =0 for all j € £\ H such that there exists (8.38)
i € H with (j,7) € A.

Again, recall that y = y(Af®(2)) according to (8.34). Hence we can apply
Corollary 7.6 (see page 113) and use that y satisfies

— Sq}.

; = max{d;, max ;
g LR Y

To show that y; = 0 for all i € H we finally can use induction as follows.
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Start: Take j as minimal element of H (with respect to <). Then z; = 1 (due
to the assumption in the lemma), such that @ ¢ A(Af%®). Furthermore,
according to the never-meet property,

e y; =0 for all j with with (j,7) € A(AT*) (see (8.38)) and
e d; =0 (see (8.37)).
Hence,
y; = max{ds, max Yi — Sq} =0.
7 7 a=Gi)eA(ari)

Conclusion: Consider i € H. Let (j,4) € A(A%). Then, for j € H the induc-
tion hypothesis yields y; = 0 since this holds for all j € H with 7 < i. On
the other hand, for j ¢ H we conclude y; = 0 from (8.38). Furthermore,
d; = 0 (8.37). Together, we obtain

; = max{d;, max i — 5,1 =0.
Y { a=Gii)edarie) ;

For the second condition of the lemma consider a = (i,5) € Achange With
¢ € H. Then j € H and from part 1 of the lemma we conclude that y; = y; =0,
hence, y; — y; < s, and Z, = 0 since Z = Z(y) according to (8.15). O

Theorem 8.21. Model (TDM-const) is correct if the never-meet property
holds.

Proof. We show that (TDM-C) and (TDM-const) are equivalent in this case.
First, given a solution (y, z) of (TDM-const), we know from Lemma 8.15 that
there exists a feasible solution of (TDM-C) with equal or better objective
value.

The other direction is the interesting one: We show that each feasible solu-
tion of (TDM-C) corresponds to a feasible solution of (TDM-const) with the
same or better objective value. More precisely, given some feasible solution
of (TDM-C), let (y, z, 2, w®) denote the corresponding reduced feasible solu-
tion. We show that y, Z is a feasible solution of (TDM-const) with the same
objective value.

Feasibility of y, z for (TDM-const) is trivially satisfied. It remains to show
that

from—c(y, %, Z,w) = from—const (¥, Z)-
To this end, suppose that for some a = (i, j) € A
wg # ws.
We have to show that in this case
y;i —vi =0,

and that for @ € Achange,
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TZa = O,

meaning that the error we make by calculating the weights will not influence
the value of the objective function. Note that this is satisfied if i € Ered_iate,
since we consider a time-minimal solution. From w; # wg we get (by compar-
ing (8.17) and (8.25), respectively), that

# wE = Z wy k.

pEPS:aEP

Hence there exists some path p € P containing a such that z; = 0. Since we
deal with a reduced solution we know that Z is given by (8.16) (on page 128),
and hence there exists a € p with a < @ and Z; = 1. Without loss of generality
let us take a = (;,5) minimal with this property, i.e., we choose the first
changing activity on path p that is marked as missed. For an illustration, see
Figure 8.5.

Q/@LG)/O /W/ ®\®“O

Fig. 8.5. The path p in the proof of Theorem 8.21. The grey events belong to
H(j? Achange)~

Since i,j € H(J, Achange) We derive from Lemma 8.20 that

e y;=y; =0, and
o if @ € Achange then Z, = 0.

Hence,
y; — i =0,
and if @ € Achange,
TZ@ = 0,
which completes the proof. a

The next question is, how to find out efficiently, whether the never-meet prop-
erty holds? To this end, we suggest the following algorithm.
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Algorithm 13: Testing the never-meet property:

Input: N, d;, Sq-
Output: Answer yes or mno.
Step 1. Calculate y(Achange) by Algorithm 12. Let

E=&En{i:y; >0},
A={(i,j) € A:i,j,€EY).

Step 2. Calculate ¥°(Achange) for the reduced network N = (£, .A)
by Algorithm 12.

Step 3. If the conditions of Definition 8.18 hold in this
particular solution, the answer is yes, otherwise no.

Step 4. Stop.

The algorithm is based on the fact that it is enough to test the never-meet
property in the worst case, namely, if all connections are maintained. If no
two delayed vehicles will meet in this particular feasible solution, it can also
not happen in any other feasible solution of (TDM) (with zero slack times).
Formally, this is justified in the following theorem.

Theorem 8.22. Algorithm 13 is correct.

Proof. We have to show that conditions 1. and 2. of Definition 8.18 hold for
all A C Acpange if they hold for A7 = Apange. Let y* = y°(Achange)
be the time-minimal solution of TT(Achange) With zero slack times, and let
y = y°(Af®) be the time-minimal solution of TT(A/*) with zero slack times
for any other Af® C A.pange. Then

y<y,

according to part 2 of Lemma 7.8 (page 114). Consequently, for all j € £ we
know the following.

1. If (i1, ), (i2, ) € A, and y;, > 0 then y; > y;, > 0, hence y;| = 0,
since y* satisfies condition 1 of the never-meet property. But this means
0<yy <y; =0.

2. If (i1,7) € A, and d; > 0 then 0 < y;, <y = 0, again since y* satisfies
condition 2 of the never-meet property. a

So far, we have shown that (TDM-const) is correct, whenever the never-meet
property holds, and that this property can be tested efficiently. Furthermore,
our numerical results indicate that the never-meet property often is almost
satisfied in practice. For example, a real-world situation of 120 delayed vehicles
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within the city of Kaiserslautern, each of them with a source delay of 10
minutes leads to only 148 conflicts with the never-meet property considering
the set Uyp as connections. A further analysis with randomly chosen source
delays is shown in Figures 8.6 and 8.7. In both figures the graphed functions
correspond to the different sets of relevant connections. The lowest function
uses Us as its set of connections, the next function corresponds to Ujg, then
Usg, and the top function refers to Usp, confirming that the number of conflicts
with the never-meet property increases if the set of connections is enlarged.
Figure 8.6 shows the number of conflicts with the never-meet property as a
function of the source delay, if we assume that 10 vehicles are delayed. It turns
out that we can expect less than 50 conflicts if the source delays are smaller
than 15 minutes.

160

140 |-

120 |

100

Conflicts
<
8

4 6 ;i 1‘0 1‘2 1‘4 1‘6 1‘8 20
Amount of source delay

Fig. 8.6. Conflicts with the never-meet property as a function of the source delay,

if 10 vehicles are delayed.

In Figure 8.7 the number of conflicts with the never-meet property is depicted
as a function of the number of delayed vehicles. For this figure we assume a
source delay of 15 minutes. Again, it turns out that not more than 50 conflicts
are likely if the number of delayed vehicles is smaller than 10. The reason for
the relatively low number of conflicts in practice is in particular due to the
fact that only events in £req_jate that can gain a delay need to be considered
(see Lemma 8.13 on page 133). Furthermore, most conflicts with the never-
meet property arise at events within the city traffic included in our data, while
the never-meet property is more likely to hold for transportation systems in
a rural environment. A slightly more elegant formulation of the never-meet
property and a detailed analysis of the never-meet property in a real-world
railway example is presented in [Sch06].

But all this is only helpful if we can take advantage of the simplified model
with constant weights in terms of solving it. In the next two sections we will
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250
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Fig. 8.7. Conlflicts with the never-meet property as a function of the number of
delayed vehicles, assuming a source delay of 15 minutes for each vehicle.

hence discuss (TDM-const) in more detail, while in Section 8.6 we will show
how (TDM-const) can be used for solving the general problem (TDM).

8.4 A Simple Special Case

First, let us consider the special case (TDM-const-zero), in which

e all source delays have the same amount, i.e., d; € {0, D} for all i € £, and
e all slack times are equal to zero, i.e., s, = 0 for all @ € A.

Let y be a time-minimal solution to this problem. Then, from Corollary 7.6
(see page 113) we conclude, that
Y; € {0, D}

for all 7 € £. This means that we can use binary variables y; instead of integer
ones, with

~_ J 1 ifevent i is delayed by D
Yi = 0 if event i is not delayed.

Consequently, M = 1 is large enough and (TDM-const) — even with the first
objective frpm-_const’ introduced on page 134 — simplifies to the following
linear program. Recall that 4., = {i € £ : d; > 0} is the set of events with
a source delay d; > 0.

(TDM-const-zero)

min Z waD(y; — yi) + Z weZq (T — D)
a=(i,j)€A® a=(,j)€EAchange
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such that
—y; < —1 forallie€ Eyy (8.39)
Yi — Yj S 0 foralla= (’L,]) € Await U Adrive (840)
Za T Yi — Yy <0 foralla= (27.7) € -Achange (841)
y; € {0,1} Vie &
Za € {0, 1} Ya € Achan967
where wg = ) cpo.ue, Wp for all a € A® are given parameters as before (see,
e.g., (8.25)).

Theorem 8.23. (T'DM-const-zero) can be solved in polynomial time.

Proof. Let C = |-Achange|7 C= ‘Adrive U Await‘ and D = |gdel|~ Moreover, let
I denote the unit matrix of size K x K and Ok, the zero matrix of size
K x L. Then the coefficient matrix of (TDM-const-zero) is

—Ip 0p,c
@ == T OC,C 5
e Io

where the | A| x |€]-matrix O7 is the transpose of the node-arc-incidence matrix
O of N (as defined on page 115). Since O is totally unimodular (see [NW88],
or Appendix A), ©T is. Adding a unit matrix on the right-hand side or above
a totally unimodular matrix still yields a totally unimodular matrix (again,
see Appendix A). Hence, @ is totally unimodular. This means that all basic
solutions of (TDM-const-zero) are integer and hence the LP-relaxation of
(TDM-const-zero) can be used to solve the problem in polynomial time by
linear programming methods. a

Note that (TDM-const-zero) is equivalent to the models developed indepen-
dently in diploma theses by Kliewer [K1i00a] and Scholl [Sch01b], where the
latter author also recognized the total unimodularity of the model.

The consequence of this result is that minimizing the total delay can be done
efficiently if the never-meet property holds, all source delays are of the same
amount, and all slack times are zero. If the slack times are not all zero, we
can at least use (TDM-const-zero) as a bound.

Lemma 8.24. Let frpM—const—zero b€ the optimal objective value of (TDM-
const-zero), and frpMm—const be the optimal objective value of (TDM-const).
Then

fTDMfconstfzero 2 fTDMfconst .

Proof. Let (y, z) be any feasible solution of (TDM-const-zero). Defining g; =
D for all ¢ € £ with y; = 1 yields a feasible solution (g, z) for (TDM-const)
with
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fTDM—const—zero(ya 2) = fTDM—const (ga 2)7

i.e., fTDM-const—zero(¥, Z) is an upper bound on (TDM-const) for all feasible
solutions of (TDM-const-zero). |

8.5 Solving the model with constant weights

In this section we discuss the more general case of (TDM-const) as given on
page 136, where we do not have zero slack times. Note that (TDM-const)
(see page 136) without constraints (8.28) is efficiently solvable by the meth-
ods discussed in Chapter 7. Nevertheless, the Lagrange-relaxation of these
constraints will not give any better bound than the LP-relaxation, since all
extreme points of the relaxed feasible set

{y € R y; > d; for all i € £ and
Yi —Yj S Sa for all @ = (Zaj) € Await U Adrive}
are integral according to Theorem 7.1, see integer programming textbooks
such as [Wol98] or [NW8S]. A brief review of this result is given in Appendix A.

Accordingly, we investigate the LP-relaxation of (TDM-const), given by the
following formulation.

(LP-TDM-const)

min fTDMfconst = § w;iY; + § waTza

i€E a€Achange
such that
y; > d; for all i € Egey (8.42)
Yi —Yj < s, foralla= (Zvj) € Await U Adrive (843)
—MZzZ, +y; —y; < sq foralla=(%,j) € Achange (8.44)
yi >0 Viel

Za >0 Va e A°.

We denote (as before) C' = |Achangel; C = [Adrive U Await|, I as the unit
matrix of size K x K and Ok, as the zero matrix of size K x L. Then the
coefficient matrix of (LP-TDM-const) is

-1

0\8|+C‘,C €1
_oT

—MlI¢c

The transpose of the coefficient matrix is hence given by



148 8 Minimizing the Sum of All Delays
(OC7|5 OC,C‘ —MIc >
7I|g| -0
Since
min{cz : Ar < b,z >0} and max{—ub: —ATu < ¢,u > 0}

are dual to each other, we obtain the following dual program:

maXZ di&; — Z SaTa

€€ a€A
such that
M’[]a S 'l,UaT for all a € Achange
& — Z Na + Z Ne < w; for alli € €
a=(i,j) a=(j,3)
Mg > 0 foralla € A
& >0forallief.

The following observations about this dual of the relaxation can be made.

o For i & &y we have that d; = 0 and hence & has no contribution to the
objective function. The best choice for &; is hence §; = 0.

e For i € Ejo; we know that y; > d; > 0. The complementary slackness
conditions hence yield that in the dual program

E— D Nt Y, Na=w
a=(1,) a=(j,%)
holds.

This means that the above formulation is equivalent to the following linear
program.

(Dual-TDM-const)
max Z d;& — Z SaNa
1€Edel acA
such that

we T
Na < A for all @ € Achange

_ Z Na + Z Na < wj; for alli € €\ Egur
a=(i,j) a=(j,i)
_ Z Na + Z Na = w; — &; for all i € Eqe
a=(i,j) a=(j,i)
Ne > 0 foralla e A
& >0foralliel.
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A feasible solution of (Dual-TDM-const) is given by & = w; for all i € Eg¢y
and n, = 0 for all a € A with objective value Ziegdel d;w;, yielding a lower
bound on (LP-TDM-const) and hence on (TDM-const).

Lemma 8.25. Let (n,&) be an optimal solution of (Dual-TDM-const), and
(y, 2) be an optimal solution of (LP-TDM-const). Then

1. & > w; for alli € Eqe-
2. If Zo > 0 then z, = V"4 7%.

Proof. 1. Suppose & < w; for i € Ege;. Increasing &; to w; for all i € Eye
implies that 7, = 0 for all a € A is feasible. Since d; > 0 for all i € &gy
the objective value has strictly increased, a contradiction.

2. Let Z, > 0 for some a € Acphange. Complementary slackness then requires
that n, = wafT' Since w, > 0 this yields 1, > 0 and hence, again from
complementary slackness, we conclude that (8.44) has to be satisfied with

equality, yielding z, = y*gﬁ —sa_ .

Note that (Dual-TDM-const) has the following interpretation as a flow prob-
lem in N. First, assume the &; variables as given. Then the 7, variables are
flow variables for all activities a € A with lower bound zero, and upper bounds
wj‘\}T on changing arcs a € Acpange. The goal is to minimize the costs of the
flow, where the costs on the activities are given by s, for all a € A. The status

of the nodes i € £4¢; depends on the value for &;.

o If & > w; then i is a surplus node,
e if & = w;, then 7 is a transshipment node, and
e ¢ is a demand node if & < w;.

From Lemma 8.25 we know that in an optimal solution, none of the ¢ € £
is a demand node.

On the other hand, for i € £\ 41 node 7 can be a demand or a transshipment
node, meaning that it can absorb demand until an amount of w; but need not.
Since the goal is to minimize the costs of the flow, it makes sense to leave as
much flow in i as possible. This means, that, if the flow f; into node i & Ege;
is known (i.e. f; = Za:(j’i) 7;), then the optimal choice of the 7, variables for
all @ = (i, j) leaving node 7 satisfies

> e =max{0, f; — wi},

a=(i,j)
if & > w; for all i € £, i.e., no demand has to be satisfied later on.

If the &; variables are not given in advance, we add a source s and arcs (s, 1)
for all i € E4e;. Then we interpret the variables &; as flow variables on (s, 1),
and obtain that all nodes i € £4¢; need to be transshipment nodes. The goal
hence is to minimize the costs of the flow, but at the same time maximize the
surplus of the sink, i.e. put as much flow into the network as possible.
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Solving the relaxation provides a lower bound on (TDM-const) for which we
can estimate its quality as follows.

Theorem 8.26. Let (y, Z) be an optimal solution of the relazation with objec-
tive value fLp_TDM—const- Let f* denote the optimal objective value of (TDM-
const). Then

. s — s — §
0 S f - fLP—TDM—const S Ta.zz;o Wq (1 - vi z} a) .

Proof. Let Af'® = Af*®(2) = {a € Achange : Za = 0} be the set of connections
which are maintained in the optimal solution of the relaxation. From part 2
of Lemma 8.25 we know that

Zg = Yi _%_Sa for all a ¢ A/,

Since M > D > y; — y; — s, according to Corollary 7.9 we conclude that
Zo < 1. (8.45)

Furthermore, we obtain

oy —§
fLP—TDM—const = Z w;Y; + Z Twq vi— Y “

. , M
€€ aeAch,ange\Afm‘/
Yi —Yj — Sa
= Z w;Y; + Z Tw, Y .
1€E a:zZ,>0

We now define a feasible solution of (TDM-const) as

u_{OifaeAf” d

fa T\ 1 ifagAfie 0
y" = y(AT).
To compare the objective values of the two solutions (y, z) and (y*,z") we

would like to replace y* by y, but this is in general not feasible, since y need
not be integer. Nevertheless, since 2% > Zz, (due to (8.45)) we have

Mz +yi—y < —MZo+yi —y; < sq

for all @ = (4, j) € Achange, such that (y, 2*) satisfies all constraints of (TDM-
const), except for the integrality of y. Hence y is also a feasible solution
of TT(Af*™) (with w/™ = w;, page 110). Consequently, frrarioy (y*) <

fTT(.Af”’)(y)a Le.
Zwiyf < szyl

€€ €€
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Now let f* denote the objective value of (y*,z%), i.e. f* < f*. We get:

0 < f* - fLP*TDMfconst S fu - fLP*TDMfconst

:Zwiy?+ Z wanZwiyi, Z waTyi_ﬁi_sa

€€ a:zq,>0 €€ a:zq>0
Yi —Yj — Sa
ST Y w (1 S ) |
a:zZq,>0
O

The solution (y*, z*) which we have constructed in the proof will be used as
an upper bound in the branch and bound approach, see Algorithm 14.

We remark that Theorem 8.26 provides an alternative proof of Theorem 8.23
(page 146), since for (TDM-const-zero) we obtain that a connection a = (3, j)
is missed if and only if y; = 1 and y; = 0. Le., for a missed connection we

obtain
Yi —Yj — Sa _yz’_yj_O:

1.
M 1

Consequently, we get

Yi—yj— s
f* - fLP*TDMfconstfzero S T Z Wy <1 - ]\2 a) = O,
a:Zq>0

meaning that the relaxation solves (TDM-const-zero).

Looking at the bound we further see that the relaxation and the bound both
get better if we use a smaller M. Note that M’ < M is still large enough if
there exists an optimal solution (for the problem with large M) satisfying

M' > y; —y; — sq
for all @ € Achange- To strengthen the relaxation we hence replace M by
smaller values M, for all a € Achange. This gives the following formulation.

(TDM-const-strong)

min fTDM—const = § w;Y; + § weT'Z,

€€ aeAchan,ge

such that

y; > d; forall i € Ege
Yi —Y; < Sq forall a=(i,7) € Await U Adrive
—MoZo +yi —y; < 3o forall a=(i,5) € Achange (8.46)
yi € IN Viel&
Z, € {0,1} Va € Achange-
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Lemma 8.27. Let y = y(Achange) and let M > M, > y; — s, for all a =
(1,7) € Achange- Then (TDM-const-strong) and (TDM-const) are equivalent.

Proof. Tt is clear that the feasible set of (TDM-const-strong) is contained in
(TDM-const), such that each feasible solution of (TDM-const-strong) is also a
feasible solution of (TDM-const) with the same objective value. On the other
hand, take an optimal solution (y, Z) of (TDM-const). Due to Lemma 8.10 we
can assume that y is a time-minimal solution, i.e., y = y(Af**(2)). Note that
Alz(z) C Achange, hence we know from part 2 of Lemma 7.8 that

Y= y(Afw(Z)) < y(Achange)-
This gives us that for all a € Acpange,

M, > yi(Achange) — Sa
> Yi = Yj — Sa;

hence (y, Z) is feasible for (TDM-const-strong) with the same objective func-
tion value and the result follows. O

Now Theorem 8.26 can be extended easily to the following result, in which we
use the relaxation of (TDM-const-strong) to derive a sharper bound.

Corollary 8.28. Let M, > yi(Achange) — Sa for all a € Achange. Let (y,2)
be an optimal solution of the relaxation of (TDM-const-strong) with objec-
tive value fr,p—TDM—const—strong- Let f* denote the optimal objective value of
(TDM-const). Then

* i —Yj — Sa
ng 7fLP7TDM7const§T Z Wq (1y Y )

M,
a:zZq,>0 @

Unfortunately, even in the case of the never-meet property and for the strong
formulation (TDM-const-strong) the LP-relaxation need not find an integer
solution, as the following example demonstrates. Let a network with three
events £ = {1, 2,3} and one changing activity a = (1,2) be given as depicted
in Figure 8.8.

Let dy = 15 be the source delay of event 1, and
assume T = 30.
Furthermore, we consider the following weights: wio = w, = 7, w1 = 0,
wo = 10, and wsg = 12.
e The slack times are given as s, = s12 = 5 and so3 = 1.

Calculating y = y(Achange) gives y1 = 15,y2 = 10,y3 = 9 and hence
M, =15-5=10.

The LP-relaxation hence is
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wl=0
w3=12

s~ wa=7

N

N _sa=5
N

changing \\ W2:10/
activity a=(1,2) \\@ s23=1
Fig. 8.8. The relaxation does not yield an integer solution.

min 10ys + 12y3 + 210z,
s.t.y1 > 15
10z, +y1 —y2 <5
Y2 —ys <1
Yis Za 2 0.

Now compare the following three feasible (time-minimal) solutions

_JO ify; —y; <sqforalla=(i,j) €p
*» =11 otherwise.

To formalize these subproblems we introduce the following notation:

Notation 8.29. Let Af® A™5 C Aupange such that

Afix N Amiss _ @

153

Zo = L,y = y(2), i.e., y1 = 15, y2 = 0, y3 = 0 with objective value f = 210,
Zo = 0y = y(2), e, y1 = 15, yo = 10, y3 = 9 with objective value
£ =208,
Zg = é, y1 = 15, yo = 8, y3 = 7 with objective value f = 42+80+84 = 206,

showing that the solution with zZ ¢ {0,1} yields a better objective function
value than all possible solutions with integer Z,. Consequently, the optimal
solution of the relaxation is not integer.

For the following branch and bound approach we not only need lower bounds,
but also upper bounds. These are given by fixing some of the components of
Z in any node of the branch and bound tree. A feasible solution can then be
calculated by solving TT(A/*(2)). We consequently obtain y = y(A/"*(2))
and z according to (8.6) on page 123, i.e., by setting

Define P(Af#® A™5%) as an instance of (TDM-const) in which all connections
a € A" need to be maintained, and all connections a € A% need not be
considered.
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A similar notation will be used for (TDM-A), (TDM-B), and (TDM-C) in
Section 8.6. Here, P(Af*® A™i%3) is given as the following integer program.

(P(Afzz’ Amiss))

min fP(Afim’Amiss) = Z w;Y; + Z wel'Z,
€€ aeAch,an,ge\
(A'm.issUAfi:L')

such that

y; > d; for all i € Egey
i —y; < sq foralla=(i,j) € AT U Apair U Adrive
—MzZ,+vy; —y; < sq foralla=(i,j) € Achange \ (Amiss U Afm) (8.47)
yi € N Vie &
Z, € {0,1} for all a € Achange \ (A7 U A™9))

We will also consider the strong formulation (P (A%, A™¥%)-strong), in which
constraint (8.47) is replaced by

—MyZy +yi — Yi < Sa for all a = (Z,j) € Achange \ (Amiss U Afw) .

Recall that A(Af) = Aypait UAdrive UAT™ and, to further simplify notation,
define _ _
AP = Achange \ (.Af“” U A"”SS) ) (8.48)

The following observations are the basis for the branch and bound approach.

P(0,0) =(TDM-const).
Fixing 2z, = 0 for some a € AP in P(Af® A™%) leads to the new
problem P(A/® U {a}, A™*).

e Fixing z, = 1 for some a € A°P°" in P(Af" A™¥%) leads to the new
problem P(Af® A™iss U {a}).

o P(AT Achange \ A7) =(TT(A7%)), and hence can be solved efficiently
by Algorithm 12.

This means by fixing variables we always obtain subproblems of the same
type. For the objective function values we know the following.

Lemma 8.30. Let A{im - Agm C Achange,_/limss C AZS C Achange, and
let ff be the optimal objective value of P(A{M,AT“S), and f5 be the optimal
objective value of P(.Agm,.AQ”ss). Then

fr<f+ >, wa

aeA;niss\A'{niss



8.5 Solving the model with constant weights 155

Especially, if f* is the optimal objective value of (TDM-const) then

<+ > wal

miss
a€AY

Proof. Any feasible solution (y2,z2) of P(A}™ Amiss) can be extended to a
feasible solution of P(AJ™ Amiss) by defining y* = y? and

0 if a € A} \ A{™
Z; = 1 if a € AWSS \Ainzss
ZL2L lf Achange \ (Aglm U Agnzss) .

For the objective function values we obtain

Foaps apion W) = 3wyl + Y waT%
€€ a€Achange\

(A;ntssuA{z:L)

= E wiyd + E w, Tz + E w, Tz}
i€E aeAChangev\ a€Aviss\ Ariss
(AgzzssuAgw‘,>

= fP(Ag"T7A£nzss)(y2, 22) + Z waT.
QGAg”SS\AY”SS

Now let 42, 22 be an optimal solution of P(AJ™, A7ss) and y!, 2! its extension
as above to a solution of P(A]™ Amiss). Consequently,

1 =1
fl* < fP(_A{”,_AYLiSS)(y*a Z*)

2 32
= Foeagis apes) W 20) + >, wl
ueAgLiss\A;ﬁiss

=fi+ Z waT.

ueAgLiss\A;ﬁiss

g

One upper bound can be calculated easily, namely, if all vehicles are forced to
wait; i.e., all connections should be maintained. Then we set A/ = Achange
and obtain that
f* S Z yi(-Achange) + 0.
€€

The idea now is to start with Af*® = 4™ = (. In each node of the branch
and bound tree, one of the Z,-variables is fixed either to one or to zero. In both
cases, the set A°P¢" of open variables Z, is decreased by one. If all variables
of Achange are either fixed to one or to zero, the resulting problem is of type
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(TT). Hence, the optimal solution y is integer and can be found efficiently,
see Chapter 7.

The following reduction lemma is a generalization of Lemma 8.13.

Lemma 8.31. Let Af® Amiss C Achange and AT Amiss = (). Let y =

Y(Achange \A™5) be an optimal solution of TT(Achange \ A™**). Then there

exists an optimal solution y*,z* of P(Af*®, A™%) such that

o Forallic&: Ify; =0 then y; =0.

e Foralla=(i,7) € Achange \ A™%: If y; = 0 then z} = 0.

o M, =y;— Sq for all a € Achange \ (Amiss U Af“”) is large enough for the
strong formulation of P(Af# A™Ms),

Proof. This can be shown analogously to Lemma 8.13, taking into account
Lemma 8.27. g

Note that decreasing M yields better lower bounds according to Theorem 8.26.
The algorithm can now be given.

Algorithm 14: Branch and bound for (TDM-const)

Input: N, P,wp,d;,sq,T, and accuracy e.

Output: Feasible solution (y,Z) for (TDM-const) with objective value f,
such that |f — f*| <e, if f* is the optimal objective value.

Step O.

Amiss — @7
A'®" = (). best solution obtained so far

™= Zyi(Achange) upper bound,

i€E
f'= optimal value of (LP-TDM-const) lower bound
List = {P(Afim*,AMiss)} with lower bound fllngm*yAm“) = .

Step 1.
1. If List=0, stop:
Exact optimal solution is y* = y(Af®"), z* = Z(y*).
2. f' =min{f} : P € List}
3. If fU— f'<e stop:
¢ optimal solution is y* = y(A/™") 2" = z(y").
Step 2. Choose P = P(Af"® A™¥%) ¢ List with current lower bound f&. Let
Acpen — -Achange \ (Afwc U Amiss) .
Step 3. Reduction of P:
1. Calculate y = y(Achange \ A™**) by Algorithm 12.
2. For all a= (4,j) € A°P°": If y; =0 then

AT = AT U {a},
Aope'n — Aopen \ {a}

*
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3. Set M, =y; — s, for all a = (i,j) € A%P"
Step 4. Bounds , ,
1. Solve LP-P(A/" A™*%) or its dual and obtain an optimal solution
(v',Z") with objective value fb.
2. Let
AT = AFT g e AP 2 5, = 0}
AT = AT U {a € AT 2, > 0}
and let y“ = y(A"), 2" = Z(y") be an optimal solution of
P(AF®=" A™55™) yith objective value f3.
Step 5. Pruning
1. If 7' is integer, prune by optimality, i.e.,
A =Jae AP iz, = 0} U it fh < fY)
gl
[ =min{fp, f"}
List = List \ {P}.
Goto 1.
2. If fb > f" prune by bound, i.e. List = List \ {P}.
Goto 1.
3. If fp < f" set
e =rfe
Step 6. Choose a minimal a € A°P°" such that Zz, ¢ {0,1}.
P = P{A"" U{a}, A™°) with fpo = fp
Py = P{AT", A™ U{a}) with fp = fp
List = List U {P?, P}
Goto 1.

Now we turn our attention back to (TDM-const) if additionally the never-
meet property holds. In this case, the problem can be solved efficiently in
O(|.A|) time. The reason for this consists of the two facts listed below. Recall
Notation 8.19 (page 139) where we introduced H (i, A/**) as the set of events
that can be reached from i € £ by using only changing arcs contained in A%,

e First, if we fix z, = 1 for some a = (i,j), this means that we can set
yy = 0 for all ' € H(j, Achange) and that all subsequent connections can
be maintained (Lemma 8.20).

e Secondly, the problem can be decomposed into at most |Achange| indepen-
dent subproblems due to the following lemma.
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Lemma 8.32. Let i,j € &, @ # j, and let (y,Zz) be a feasible solution of
(TDM-const) with y; > 0,y; > 0. If the never-meet property holds, exactly
one of the following three cases occurs.

L4 H(Za Achange) g H(]a Achange)
4 H(]7 Achange) g H(Za Achange)
b H(Za Achange) N H(]a Achange) = (Z)

Proof. Let i # j. Assume that

e neither H(Z, Achange) g H(]7 Achunge)
® nNor H(], -Achunge) g H(Z7 Achange)7

ie., i &€ H(j, Achange) and j & H(i, Achange). Then we want to show that
H(iy Achange)VH(J, Achange) = 0. Assume the contrary, i.e. take some minimal
k € H(i, Achange) N H(j, Achange)- This means there exist two paths p' =
(i,...,k% k) from i to k and p? = (4,...,k’, k) from j to k; for an illustration
see Figure 8.9.

Fig. 8.9. The two paths p’ and p? in the proof of Lemma 8.32.

Due to the minimality of & we conclude that
k£ kI

Now let 4% = yO(Achange). Then we know from Lemma 8.17 that y?, > 0 for
all j/ € p1 U pg, especially, 4, > 0 and y}, > 0, which is a contradiction to
the never-meet property. O

For finding an (exact) optimal solution of (TDM-const) in case of the never-
meet property we propose Algorithm 15. This algorithm will be given in the
notation of event-activity networks, although this time it could have been
stated as easily in the original notation. Suppose that some vehicle g has a
delay at its arrival at station k. Then, independently of what we decide for
later connections from this vehicle g to other vehicles, we can be sure that
the vehicle will transfer its delay to subsequent stations, until it has been
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compensated by the slack times. This delay that will always be contributing
to the objective will be formalized in the following more general notation.

Notation 8.33. Let y be a time-minimal solution of (TDM) and i € £ with
y; > 0. Then denote

Fiys A7) = > wy;.
JEH (G, Afiw)

The delay that will be transfered for sure by the delayed event i is then ob-
tained by setting Af* = (). In the case that the event-activity network belongs
to some PTN according to Notation 6.4 we get the following interpretation of
H(i,0). Namely, it consists of a single path, describing all events belonging to
the vehicle of event i. L.e.,

H(i,0) = (i1,i2,...,iL),

and if y; is given, the time-minimal solution y;, for all I = 1,...,L can be
determined by

Yiy = Yi — Siryi (8.49)
Yip = Yiy—1 — Sig_1,ir-

Before we formally state the algorithm, consider the following example, de-
picted in Figure 8.10.

O~
source delay Q a7 /,4 Y

subproblem belonging to a2

Fig. 8.10. Decomposition of N in case of the never-meet property. The changing
activities are dashed.
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The algorithm will first decompose P into subproblems which are collected in
List(0). Each subproblem P, is identified by a changing activity a. We obtain

List(0) = {a1, a2, as,ag}.

The subproblem belonging to as is depicted in Figure 8.10. To further decom-
pose a subproblem P, we store the subproblems belonging to its decomposition
in List(a). In the example this gives the following lists:

List(a2) = {as,as}
List(as) = {as, ar,as},

and the lists for all other a € Achange are empty. All subproblems that might
further be decomposed are stored in Decompose, and if a subproblem cannot
further be decomposed it is collected in Compose. Hence, at the end of the
decomposition step, we have

Compose = {a1, as, as, ag, ar, as, ag}.
Moreover, for each subproblem identified by changing activity a,

e maintain(a) contains the value of the objective function of the subproblem
if a is maintained, and
e miss(a) contains the objective value if a is missed.

Algorithm 15: Enumeration for (TDM-const)

Input: N, P,wp,d;,sq,T
Output: Optimal solution of (TDM), if the never-meet property holds.
Step O.
Calculate w, and w; according to (8.25) and (8.24)
Decompose = (), Compose = 0.
List(0) =0, f(0) =0, 2z, =0 for all a € Achange-
For all i€ Eger:
a) Calculate H(i,0)
b) Calculate y; for all j € H(:,0) (by (8.49)).
& F(0) = £(0) + F(i,d;, 0)
d) For all a = (j1,J2) € Achange with j1 € H(i,0): If y; >0
i. List(0) = List(0) U {a}
ii. Decompose = Decompose U {a}
5. If List(0) =0 stop: f is the optimal objective value,
Zo =0 for all a € Achange-
Step 1. While Decompose 7 0

S W N e

1. Choose a € Decompose, @ € Achange With a = (i1,i2) € List(a)
2.
List(a) = 0,
maintain(a) = O,
miss(a) = wa
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3. Yi, = max{yi; — Sa,0}

4. Calculate H(i2,0)

5. Calculate y; for all j € H(i2,0) (by (8.49))

6. maintain(a) = maintain(a) + F(i2, ¥i,, 0)

7. For all a' = (j1,j2) € Achange with j1 € H(i2,0): If y; >0
a) List(a) = List(a) U {a’}
b) Decompose = Decompose U {a'}

8. If List(a) =0 then Compose = Compose U {a}.

9. Decompose = Decompose \ {a}.
Step 2. While Compose # (.
1. Choose a € Compose, a € Achange with a € List(a)

2. Define
s 0 if maintain(a) < miss(a)
“7 11 if maintain(a) > miss(a)
f(a) = min{maintain(a), miss(a)}
3.

List(a) = List(a) \ {a}
maintain(@) = maintain(a) + f(a)

Compose = Compose \ {a}
4. If List(a) =0 and @ # 0 then Compose = Compose U {a}
1. For all a € Achange: If Zo =1 then set z, =0 for all a’ #a with

a<a.
2. Output: f(maintain(0)),z.

Theorem 8.34. Algorithm 15 is correct and runs in time O(|A|).

Proof. We show by induction that at the end of Algorithm 15 f(a) contains
the objective value for the subproblem P,. P, is defined as (TDM-const) in
the following network determined by a = (7, j) and some delay y;:

Na = (H(iyAchange)aA(H(iaAchange))a
where
A(H(i7AChung€)) = {(j17j2) cA: j17j2 € H(iaAchange))~

The network belonging to F,, in the example is depicted in Figure 8.10.
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Start: Let a = (4, 7) be a maximal element of Acpgnge (With respect to <) and
let H = H(i, Achange)- The subproblem with respect to a is (TDM-const)
in the small network A, = (H,.A(H)). Since a is maximal, A(H) does not
contain any changing activity. This means, List(a) = () in step 2 of the
algorithm. Furthermore,

maintain(a) = Z yirws, and
i'EH
miss(a) = Tw,

give the objective values of this small network when maintaining or not
maintaining activity a. To see the correctness of miss(a) we note that due
to Lemma 8.20 y = 0 for all ¢/ € H. Since a € Compose we compare
both values maintain(a) and miss(a) in step 3, and choose the better as
(correct) objective value, which is then stored in f(a).

Conclusion: Now take any a = (i, ) and let the induction hypothesis be true
for all ¢’ with a < o'. Let H = H(i,0) in this case. Then, if a is not
maintained, we know from Lemma 8.20 that all connections o’ € H are
maintained and all i' € H satisfy y = 0, i.e., the objective value is in
this case given by miss(a) as calculated in step 2. For maintaining activ-
ity a the algorithm calculates in step 2 the delay which will be gained
for sure, i.e., the delay of all events i € H that can be reached with-
out passing any other changing activity, and stores it in maintain(a). All
changing activities a’ that can be reached from j without passing any
other changing activity are stored in List(a). Each of these activities a’
forms an independent subproblem on the smaller network N, since for
a1 = (i1, 1), a2 = (i2, jo) € List(a) we have that

H(ila Achange) N H(i2> Achange) = @

according to Lemma 8.32.

In step 3, we add up

maintain(a) + Z f(a).

a’€List(a)

This sum contains the best possible objective value for (TDM-const) on
Ny, if a is maintained, since f(a’) contains the optimal objective value of
subproblem (TDM-const) on A, due to the induction hypothesis. Again,
comparing the above sum (stored in maintain(a)) with miss(a) and choos-
ing the smaller of both gives the best possible choice for activity a assum-
ing the delay y; as given.

Finally, in step 0, the problem with the given source delays is decomposed into
a set of subproblems, given in List(0). All these subproblems are independent
due to Lemma 8.32, and they are all solved optimally due to the Claim above.
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Adding up these optimal values and adding the delay of all events which are
reached before entering one of the subproblems gives the optimal objective
function value f(0).

For the time complexity we see that the number of subproblems equals the
number of changing activities. For the decomposition step we have to process
each activity exactly once, and in the composition step we need one compar-
ison and one summation for each subproblem. The overall time complexity is
hence linear in |.A|. a

The algorithm relies on the fact that each activity a € Achange appears in
exactly one list, i.e., for each a € Acpange there exists a unique a such that
a € List(a), or a € List(0). If the never-meet property is not satisfied, this
need not be the case, and hence Algorithm 15 cannot be applied to (TDM)
for general problems. To resolve this problem (and to obtain a heuristic by
applying Algorithm 15) one can either allow that the same element is added
more than once to Compose in step 2 (this would mean to duplicate activities
until the never-meet property is satisfied), or to update the values of maintain
to the larger one, if an element which is already contained is added.

8.6 Solving the Total Delay Management Problem

Finally, we discuss how to solve the general version of (TDM). We first discuss
lower and upper bounds and then put all obtained results together in a branch
and bound procedure. For the following let f* denote the optimal objective
function value of (TDM) which is the same in all three formulations (TDM-A),
(TDM-B), and (TDM-C).

Before we present an exact algorithm for solving (TDM), we suggest two
heuristic approaches. Let us first focus on the formulation of (TDM-C). First
note that any set A/ C Achange can be used to derive a feasible solution by
the following procedure.

Algorithm 16: Calculating a feasible solution of (TDM)

Input: N,P,wp,di, sq,T, and AT C Achange -

Output: Reduced feasible solution for (TDM) with objective f.
Step 1. Determine y(A'**) by Algorithm 12.

Step 2. Calculate C(y) = (Z,%,w) according to Notation 8.6.

Step 3. Output: (y,Z,2,w) with objective value f = from-c(y,Z,Z, w)
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Notation 8.35. Let A/ C Acpange. By
R(AT™), f(AT)
denote the output of Algorithm 16 with input AT i.e.,

R(AT™) = (y(AT™), C(y(AT™)))
FIAT™) = frpm—c(R(AT™)).

All solutions of Algorithm 16 provide upper bounds on (TDM).

Lemma 8.36.

o [ < fAT™) for all AT C Achange.
o fr=mingrieca,,.,. f(AT=),

Proof. Part 1 follows immediately, since the solution R(.Af*) is feasible for
(TDM-C), see Lemma 8.7. For part 2, take an optimal solution (y, z, Z, w) of
(TDM-C) and define A/ = Af#(2) = {a € A : Z, = 0}. Then R(A/™®) =
RC(y, 2, 2,w) (see Definition 8.9 on page 131), and hence

FAT™) = from—c(RY (v, 2, 2,w)) < from—c(y, 2, Z,w) = f*
due to Theorem 8.11. O

Two obvious bounds can be calculated right from the start, namely, if all
connections are maintained (Af = Achange), or if all vehicles depart on
time (A7 = ). The question now is, how to choose a “good” set of fixed
connections A7% heuristically. Before we propose two heuristics, we introduce
the following notation.

Notation 8.37. Let Af* C Achange. Denote

WA = 3w,
p:pNH (i, Af =)L)

as the number of all customers who will pass a station in H(i, A/*®).

If ¢ = (g,v,dep) is the departure of some vehicle g at some station v, then
W (i,0) can be interpreted as follows. It contains the number of customers
who plan to use vehicle g anywhere later than station v, i.e., those customers
who

e either plan to pass station v with vehicle g, or
e plan to get on vehicle g at station v or at another station later than v.
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driving of vehicle h

changing
I=(g.v.dep) ) ----Shanging __ .
(@v.dep) ) = ehicle gtoh

waiting of vehicle h

2=(h,v,dep)

\ngof vehicle h

Fig. 8.11. Example with only one changing activity (dashed). The marked events
belong to H(3,0)

driving of vehicle g

These are the customers who will most probably be annoyed if the vehicle
waits at station v for some connecting vehicle.

The first heuristic is motivated by the following observation: Suppose the
simple situation, depicted in Figure 8.11. We only have two vehicles g, h, and
we assume that ¢ has a delay of D minutes. We consider only one connection
U = {(g, h,v)} and assume zero slack times. The network is represented as an
event-activity network in Figure 8.11. To determine the optimal solution for
this small problem, we first calculate

Wy = Z wp and
pEP:aEP
W(3,0) = Z Wp.

pEP:pNH(3,0)#0

Note that H(3,0) exactly contains all stations which will be passed by vehicle
h after station 2, and W (3, ?) sums up all customers who plan to use vehicle h
at station 3 or later. (Note that all customers who get off vehicle h at station
k will do this at event 2, and all customers who get on vehicle h at station k
will do this at event 3 and will at least stay there until event 4.) Then,

e Z, =1 leads to an objective function value of w,T
e Zz, =0 leads to an objective function value of W (3,0)D.

Consequently, the optimal solution is given by

Wq

Zo = DLT .
z 0= D< W(3,0)

This result is used in the first heuristic.
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Heuristic 17: A-priori Heuristic for finding A’*®

Input: N,P,wp,d;,Sq, T, and parameter AC Achange -
Output: A/,

Step 1. Calculate y = y(Achange) by Algorithm 12.
Step 2. For all a = (4,5) € Achange

1. Calculate wg, = Zpgp:aepwp

2. Calculate W(j,A) =3, 1/ i)zoWp
wa >
3. If y; S TW(M)) _set Za =0,
Otherwise set z, = 1.
Step 3. Dutput: A = {a € Achange : Zo = 0}

Note that as in the example before, w, contains the number of customers who
wish to use changing activity a, and W (j, /1) contains the number of customers
who may be affected by a delay of event j. For A = ) we underestimate the
number of these passengers (at least for small slack times), since we do not take
into account that the delay might spread out along the changing activities.
Increasing A is a rather pessimistic approximation of the effects of waiting for
other vehicles and will lead to less maintained connections. Heuristic 17 can
be improved, if the current delay and the number of customers involved are
updated after each decision made.

The next heuristic is based on the idea to maintain such connections, which
are used by many customers.

Heuristic 18: Large-weight-Heuristic for finding A%

Input: N,P,wp,d;,sq,T, and percentage 0 < p < 1.
Output: A%,
Step 1. Sort the set of paths P = {pl,pz,...,pm‘}
such that wp, > Wpy = ... = Wpp -
Let W =3 cpwp.
Step 2. Find a number K such that

Z wp < pW and Z > pW.

k=1,...,K—1 k=1,... K

Step 3. Output: Al = {a € Achange : @ € pi for some 1<k < K}.

Note that an upper bound on (TDM) can also be obtained by

e solving (TDM-const) according to Lemma 8.15
e solving (TDM-const-zero) according to Lemma 8.24.
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Now we turn our attention to the calculation of lower bounds for (TDM). To
this end, we use the LP-relaxation of (TDM-B) (see page 124) to obtain a lower
bound by linear programming. To strengthen this bound, we can decrease M
as much as possible without making the optimal solution infeasible. As in the
strong formulation of the LP-relaxation of (TDM-const) (see page 151) we
replace M by a value M, for all changing activities. Instead of (TDM-B) we
obtain

(TDM-B-strong)

min frpmM-B = Z wp(qp + T2p)

pEP
such that
y; > d; forall i € Ege
Yi —yj < sq foralla=(4,5) € Apqit U Adrive
—Mazp +yi —yj < sq foralla=(i,7) € Achange
~Mpzp + Yip) —qp <0 forallpeP (8.50)

gp >0 foralpeP
y; € IN forallie&
zp € {0,1} for all p e P.

The following lemma is similar to Lemma 8.27.

Lemma 8.38. Let y = y(Achange) and let M > M, > y; — sq for all a €
Achange and M > My, > y;,y for all p € P. Then (TDM-B-strong) and
(TDM-B) are equivalent.

Proof. Tt is clear that the feasible set of (TDM-B-strong) is contained in
(TDM-B), since M > D > M, for all a € Achange. This means that each
feasible solution of (TDM-B-strong) is also a feasible solution of (TDM-B)
with the same objective value.

On the other hand, take an optimal solution (y*, z*, ¢*) of (TDM-B). Due to
Lemma 8.3 we can assume that y* is time-minimal. Furthermore, note that
{a € Achange = Y5 — y; < Sa} C Achange, hence we know from part 2 of
Lemma 7.8 that

y* <y= y(Achange>-
This gives us for all a € Acpange that
Ma zyifsa Z y;tfy;fsaa and
My > Yip)y = Yip) — 9

hence (y*, z*, u*) is feasible for (TDM-B-strong) with the same objective func-
tion value and the result follows. g

We conclude that in fact, the LP-relaxation of (TDM-B-strong) yields better
bounds than (LP-TDM-B). This is formulated in the next result.
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Lemma 8.39. Let M, < M, for all a € Achange, Mp < M), for all p € P,
and

o let f be the optimal solution of (LP-TDM-B-strong) with respect to M, My,
and
o f’ be the optimal solution of (LP-TDM-B-strong) with respect to M, M.

Then f > f.

Proof. The lemma follows from the fact that (LP-TDM-strong) with respect
to M, M, is a relaxation of (LP-TDM-strong) with respect to M,, M. O

The idea of the branch and bound approach is similar to that of Algorithm 14.
In each step we consider the earliest unknown connection a = (4, j) with y; > 0
and define two subproblems by either fixing the respective variable z, = 0, or
allowing z, = 1. The subproblems we obtain are the same as in Notation 8.29
(on page 153). More precisely, we consider subproblems of type

P(ATi| gmiss)
defined as follows:
e If we consider (TDM-C) we add
yi —y; < 84 for all a € AT (8.51)
to the formulation of (TDM-C), and omit the constraints
—MZzZ,+y; —y; < sq forallae AMSS (8.52)

e If we deal with (TDM-A) or (TDM-B) we again add constraints (8.51) to
the respective formulation, but instead of (8.52) we determine the paths
containing a connection of A™%% i.e.,

Pmiss —_ {p cPp :pmAmiss 7& Q)}
and omit the constraints
—Mz, + yi —y; < sq for all p e P™°, (8.53)

In the algorithm we will use the following two types of reduction procedures
for the networks appearing in the subproblems.

Late reduction: The concept has been introduced in Lemmas 8.13 and 8.31
for the subproblems, see also Notation 8.14 on page 133. Late reduction
means that we can delete events and activities that will never be delayed
in any time-minimal solution.
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Early reduction is relevant, if in a subproblem the first K connections have
already been fixed either to be maintained, or to be not maintained. Then
all events before the first open connection will not be influenced by the
wait-depart decision of the remaining connections later on. This means
that we can delete all events and all activities appearing before we reach
a minimal open connection.

Moreover, the set of paths can be reduced since paths which have no events in
common with the remaining network, or are already known to be missed, need
not be considered any more, and the constants M,, M, needed for solving the
relaxations can be adapted. The reduction works as follows.

Algorithm 19: Reduction of (TDM)(Af®® A™*)

Input: N,P,wp,di,sq, T, current objective value fp, and A/ A™*,
Output: Reduced data of (TDM) problem, updated fp.
Step 1: Calculate ¥y = y(Achange \ A™).
Step 2: Early reduction
1. AP = Achange \ (AT UA™).
2. Define the new set of delayed events &4 as the minimal elements
of the set

{i €€:y; >0 and there exists a = (i,j) € AP},

each of them with source delay y;.
3. Redefine £. For all i € £: If for no j € Eqe1 j < i, then delete 1
from £.
4. Redefine A. For all a = (i1,i2) € A: If there does not exist j €
Edel wWith j <11 then
a) delete a from A.
b) if a € A°P":
o A=Al U {a}
° AOPE’VL — AOPE’VL \ {a}
Step 3: Late reduction
1. For all a € A°P°": If y; =0 then

AT = AT U {a},
Aopen — Aopen \ {a}

2. Set My =1y; — sa for all a € Achange, Mp = yi(p) for all pe P.
Step 4: Redefine P: For all p € P:
1. If pNA™* £ () let fp = fp +w,T and delete p from P.
If pNE=0 let fp = fp + wpy;p) and delete p from P.

The more decisions are made, the more reductions can be made, and the
chance that the problem can be decomposed into independent subproblems
increases.
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Notation 8.40. Let @ = (i,]) be a minimal element of A", i.c., all a <
a are either in A' or in A™5. The wait-depart decision of @ is called
independent, if

H(E, AP U AT®) M H (G, AP U AT =

for all i satisfying the following two conditions.

. y,»(A"pe”~U Af’“”) > 0.
e Neither i < i nori < i.

Note that all subproblems are independent if the never-meet property holds.
In the next lemma we show that the optimal decision can often be determined
directly, if it is independent. This result is utilized in step 8 of the branch and
bound algorithm.

Lemma 8.41. Let a = (i,]) € Achange and let the wait-depart decision of a
be independent. Define

fmiss = Twg
'fnaintain = Z WiYi (Afw U {d})
i€H(1,0)
'Zfzaintain = Z w;Y; (-AOpen U .Afm)
ieH(Ti,AopenuAfiz)
recalling the definition of we and w; according to (8.25) and (8.24) on page 13/

(in the network after performing the reduction algorithm,).
For the optimal choice of Zz the following holds:

o If friss > frigintain then Zz = 0.
If ! > fiss then Zg = 1.

maintain

Proof. For this proof we use (TDM-A). We rewrite the objective to

from—a = Z Wy (Yi(p) (L — 2p) + T'zp)
peEP
= > wp (Wigr) (1 = 2) + T2p) + C
pG'P:’i(p)GH(’Z,Achange)
= f(y, z) + const,
where the term const is not affected by the decision concerning the connection

@ due to the independence of the decision concerning @ (meaning that in no
feasible solution does any other delayed vehicle reach H).

e If (y,2) is an optimal solution of (TDM-A) with the additional constraint
Y; — Y; < sa, then denote fo = f(y,2).
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e Similarly, if (y, z) is the best possible solution satisfying y; —y; > sa, then

let fi = f(y, 2).
We show that

l
L. fmaintain S fO S f#mintain’ and

2. fmiss = fl,

hence yielding that for finiss > frmaintain We obtain fo < fi and hence z, =0
is the optimal choice, and analogously for f! > fimiss 2o = 1 occurs in

maintain
the optimal solution.

fmiss = fi1: If connection & is missed we obtain z, = 1 for all p € P with
a € p. Moreover, similarly as in Lemma 8.20 we know that all y; = 0

for i < i and hence all other paths ending in H(z, A7* U A°"*") make no
contribution to the objective function value, i.e.,

f1: Z pr:w&:fmiss~

pEP:aEp

U vintain < fo: Now consider the case that @ is maintained. Then at least

all customers getting out at a node i € H(i,0) (of the same vehicle h
belonging to j later than a) gain a delay of at least y; (since there is no
changing activity except a between ¢ and ¢. This gives us that

fO > Z wzyl({a‘}) = fflnaintain'
i€H(7,0)

ke > fo: Finally, consider the solution of (TDM) in which a and all

maintain
subsequent connections are maintained. Then no customer (in the set of

paths P after the early reduction) who planned to get off in (%, A°P¢™ U
A7) misses his connection, but arrives with a delay of Yipy for y =

y(A°Pem U AT%®). We hence obtain

fO < Z wiyi(Achange) = f#mintain'
1€H (i, Achange)

a

Finally, we summarize the results of this section in the next algorithm. We
start with the earliest decision a to be made and branch into z, = 1 and
Zo = 0. For both subproblems we calculate upper and lower bounds and
also investigate their structure to apply Lemma 8.41 or solve them optimally
in case of the never-meet property. The more decisions have been fixed the
more likely an easy subproblem is obtained. To increase the efficiency of the
algorithm we add both reductions steps.
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Algorithm 20: Branch and bound for (TDM)

Input: N, P,wp,d;,sq,T, and accuracy e.

Output: Feasible solution R(A''®) of (TDM-B) with objective value f = f(A/*),
such that |f — f*| <e, if f* is the optimal objective value.

Step O.

AT — g
AT =
f* = Upper bound calculated by Heuristic 17 or 18
1! Lower bound calculated by LP-Relaxation of (TDM-B)
List = {P(A7"", A™**)} with current Objectivefll:)(Afiz*Y_A'm.iss) =0

, best solution obtained so far

and fp(Afiz*”ATniss) =0

Step 1.
1. If List=0, stop.
Calculate the exact optimal solution RAfm* by Algorithm 16.
2. f'=min{fh : P € List}
3. If fU— f!'<e stop:
Calculate the ¢ optimal solution solution RAfw* by Algorithm 16.
Step 2. Choose P = P(Af"® A™¥%) ¢ List with current objective fp.
Let AP = Achange \ (.Af”c U AT
Step 3. Reduction of P Perform Algorithm 19
Step 4: Never-meet property Check if the never-meet property is
satisfied (Algorithm 13). If yes:
Solve P optimally by Algorithm 15 and let f' = f* be the optimal solution
and A" be the set of maintained connections.
Goto 7.
Step 5. Lower bound Solve the relaxation LP-TDM-B-strong(Af™®, A4™)
and let f' be its objective value and (y,z,u) its solution.
If (y,z,u) is integer, then

o fl?f“,
o A= {q e A" %, =0} and
e goto 6.

Step 6. Upper bound Choose at least one of the following steps.

1. Let A/ = {a € Achange : @ € p with 2z, = 0} in the solution of
LP-TDM-B(A/* A™%*%) in step 5 and calculate f“ = f(A/*®) according
to Algorithm 16.

2. Calculate w, and w; according to (8.25) and (8.24) Solve P with
fixed weights by Algorithm 14. If the obtained results are better,
update f*, Af="

3. Run Heuristic 17 or 18 for solving P(A’" A™*%). If the obtained
results are better, update f“, Af="

Step 7. Pruning
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1. If f' = f*, prune by optimality, i.e.,
AT = AT AT i f e <
f* = min{f" + fp, f*}
List = List \ {P}.

Goto 1.
2. If f'> f or if fp+ f' > f* prune by bound, i.e.,

List = List \ {P}.

Goto 1.
3. If f“+ fp < f" set

ff=r+fe

Step 8. Choose a minimal a € A°P°".

Py = P(AT™ U {a}, A™"*)
Py = P(AT™, A™*° U {a}) with
fPao = fPa1 = fp and
oy =1fb, =fr+f"
1. If the wait depart-decision of a is independent:
® If fmiss > fihaintain Set List = List U {P?}
o If ffnaintain > fMiSS set List = List U {Pal}
2. Otherwise, List = ListU{P?, P!}
Goto 1.

Since the choice of the next changing activity is performed according to <
step 3 can be performed very efficiently if the reduced data of the parent node
has been stored. Note that step 8 of the algorithm is due to Lemma 8.41.
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The Bicriteria Delay Management Problem

All models developed in the previous chapter assume that we know the exact
paths the customers would like to use. If this is not the case, we at least need
the OD-matrix W, such that we can estimate the paths of the customers.
Moreover, the OD-matrix should also provide the time at which a customer
starts his journey. While an OD-matrix sometimes is known for railway trans-
portation, many bus companies do not even have this information, and time-
dependent OD-matrices are usually not available at all. In particular, nearly
nothing is known about the customers who change between different trans-
portation companies. In this chapter we hence suggest an approach to the
delay management problem not requiring all this information. To this end we
deal with the bicriteria delay management problem (BDM) of minimizing the
number of missed connections, and at the same time, minimizing the sum of
all delays over all vehicles.

(BDM)

Given PTN, F', U, minimal necessary times for driving, waiting, and chang-
ing, a feasible timetable (Ilgry, Ilgep), a set of weighted paths P through
PTN, and a set of delayed events Eqer, find a perturbed feasible timetable
(Tarrs Tdep), such that both

_ E v v
ff - xarrg - Har7'97 and

geF,veVy

fA = Z Wyhv

(g,h,v)EU:
(g,h,v) 1S missed

are minimized.

Again, note that for this approach we do not need any detailed data about
the customers, but only require a rough estimation to specify the importance
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of the connections for the customers. To model this problem we again use the
concept of event-activity networks as introduced in Section 6.4.

Chapter 9 is structured as follows: We first show that (BDM) is NP-
hard and then present an integer programming formulation of the problem.
For this problem we are able to show that all Pareto solutions are time-
minimal. We point out that finding supported Pareto solutions is equivalent
to an instance of (TDM-const). To find all Pareto solutions of (BDM), we then
develop an exact algorithm based on a procedure for the discrete time/cost
tradeoff problem.

9.1 A First Analysis

Our first result clarifies the complexity status of (BDM).

Theorem 9.1. (BDM) is NP-hard, even if all slack times are zero, and no
two connections are contained in the same connected component of the given
PTN.

Proof. We reduce (BDM) to the knapsack problem, which is NP-hard, see
[GJ79a]. Given an instance of the knapsack problem, i.e., n items, each of
them with a cost ¢; > 0 and a benefit b; > 0, 79 = 1,...,n, and threshold
parameters C' and B, does there exist a subset of items with total weight less
than or equal to C and total benefit at least B? For our proof we may assume
that b; > 0, since items with benefit b; = 0 will never be chosen in an optimal
solution of the knapsack problem.

To construct an instance of (BDM) from the knapsack problem we define
PTN = (V, E) as follows: V consists of 3n nodes, numbered by vy;, va;, v,
t=1,...,n and

E = {(’Uli,vgi), (1}2“1}30 = 1, e ,n}.

Consider 2n vehicles (trains) ¢1,...,tn, t], ..., t, where t; goes from vy, to vo;,
while ¢; starts at vy; and arrives at vg;, see Figure 9.1. We assume zero slack
times, lLe., sg = sp;, = s =0 for all g,h € F,k,u € V. We set the weights
for the connections from t; to t} at vy; as by, i.e.,

=b; forallie{l,...,n}.

wti tfi V24

Furthermore, assume that the arrival of ¢; at station vs; is delayed by ¢; for
alli=1,...,n, and we set

C':Zn:ci+0and

=1

B = Zb ~B.
=1
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Fig. 9.1. Reduction of

—~

BDM) to the knapsack problem.

Claim: There exists a solution to (BDM) with f¢ < C’ and f4 < B’ if and
only if the instance of the knapsack problem can be answered by yes.

To see this equivalence, let Zqrr, £4ep be a solution of (BDM) and define
U= {Z : xdep:fi > xam-;}fi + LZQg;}

as the set of maintained connections, each of them corresponding to an item
packed into the rucksack. Then we obtain

fS (:Earra xdep) < '’

n
2 : V2 V2 E V3 V34 /
— xar'rti = Har'rti ‘ + xar'rt/_ = Har'rt/_ ! S C
T T
=1

1EU*
n n
<:>ZCZ+ ZCZSZCZ+C
=1 iceUu* =1
1EU*

and
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f.A(xa'r'ry xdep) < B’
— Z w; < B’

i:(ti,t;,v2:) missed

— Zbigibi—B
1

igu* i=
— Z b; > B,
ieUu*
hence the claim is established. O

With the notation introduced in Section 6.4 we are in the position to restate
the bicriteria delay management problem (BDM) as follows.

(BDM) Given N = (&, A), a feasible timetable II;,i € &, minimal arc du-
rations Lg,a € A, and source delays d; determine a feasible perturbed
timetable z;,¢ € £ such that the following two objectives are minimized.
The sum of all delays over all vehicles and all stations:

E T; — Hl
i€E€qrr
which is equivalent to the minimization of
Je = E T4
i€Eurr
The weighted number of missed connections , given as

f.A: Z Wgq-

a=(1,j)EAchange:®;—x;<Lg

We assume that w, > 0 for all a € Acpange, otherwise we simply delete a from
-Achange-
What we mean by “minimizing simultaneously” is to find Pareto solutions of

the problem with respect to fe and f4. Recall from Appendix B that if 21, z2
denote two feasible perturbed timetables, then z; dominates x5 if

fe(z1) < fe(z2) and
fa(zr) < fa(wa),

where at least one of the inequalities is strict. Then a Pareto solution is a
feasible perturbed timetable which is not dominated by any other feasible

*
fg(x*)> in objective
fa(z”)

space are called efficient points, if = is a Pareto solution.

perturbed timetable (see Appendix B). The points (
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9.2 Integer Programming Formulation

We now formulate (BDM) as a bicriteria (linear) integer program. To this
end, let M > max;c¢ d;.

. Zieg Yi )
min = arr _ 9.1
foou (ZA s (9.1
such that
Yi > d; forallie& (92)
yi —y; < sq forall a = (4,7) € Await U Adrive (9.3)
—MZzo+ vy —y; < sq forall a=(4,5) € Achange (9.4)

yi € IN forallie&
Z, € {0,1} for all a € Achange-

First we show that y is time-minimal in all Pareto solutions of (BDM). Recall
that

Afm(g) = {CL S Achange 1 Zq = 0}
Lemma 9.2. Let (y, Z) be a Pareto solution of (BDM). Then

1.y = y(AT(2)).
2. For all a = (%, j) € Achange:

Za=0<+=vy; —y; < Sq.

Proof. 1. Denote y* = y(A/"®(z)) and assume that y # y*. Since y is a
feasible perturbed timetable we know from part 1 of Lemma 7.8 that
y* <y, and y # y* gives us additionally that there exists i € £ with
yf < ;. Moreover, since y* is feasible for TT(A/*(2)) we conclude that
(y*, z) also is a feasible solution of (BDM). Hence,

Sy

i€Earr

< Z Yi = fS Y, 2 7 and

i€ qrr

fA(y*’Z> = fA(yaz)'

This is a contradiction to the Pareto optimality of (y, z).

2. First, let Z, = 0. Then (9.4) directly yields that y; — y; < s,. On the other
hand, suppose that z; = 1 and y; — y; < sz for some a = (z ]) € Achange-
Defining zZ = 0 and z), = Z, for all other changing activities we obtain
that (y,z’) is feasible for (BDM) and
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fA(yaZ) = Z Wa Za

aeAch,an,ge

Z wazz/z = fA(y>2/)7

aeAch,an,ge

\%

since wz > 0. Again, this is a contradiction to the Pareto optimality of
(y,2). O

Similar to the previous chapter, we can now define reduced solutions as follows.
Definition 9.3. Let (y,z) be a feasible solution of (BDM). Define
= y(AT"(2))

y(2)
_ 0 ifyi —y; < sa
Za(y) 1 otherwise

and the reduced solution

REPM(y, 2) = (y"°?, 2(y™)),

where y"¢¢ = y(z) is the time-minimal solution with respect to A% (2).

In contrast to (TDM) where we only knew that there always exists a reduced
solution, Lemma 9.2 yields that all Pareto optimal solutions are reduced ones.

9.3 Lexicographic and Supported Efficient Solutions

Lexicographic Minimal Solutions

We first discuss the two lexicographic minimal solutions which can both be
determined easily for (BDM). Minimizing in the order (f4, fs) we first have
to minimize the weight of the missed connections. By setting z, = 0 for all
a € Achange We obtain fu = 0 which is the best possible solution value.
To minimize f¢ under this condition we determine y = y(Achange) by Al-
gorithm 12 and its objective function value fg to obtain the lexicographic
minimal solution (y, ).

For the order (fe, fa) we proceed in two steps: First let Af;; = 0 (allowing
all connections to be missed) and determine y = y(@) again by Algorithm 12
to obtain a solution with minimal possible objective function value fe. To
improve the corresponding value of f4 we calculate z = Z(y) according to
Definition 9.3 above, i.e., we find out which connections are really missed in
our particular solution y, yielding the lexicographic minimal solution (y, ).
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Supported Efficient Solutions

Supported efficient solutions are those solutions which can be determined by a
scalarization of the two objectives, i.e., by solving the following minimization
problem, see [Geo68], or Appendix B. Given 0 < A < 1 we have to solve

min A Z yi+ (1 =X Z s

1€Earr aeAchan,ge

such that

yi > d; forallie&
yi —y; < sq forall a = (%, )) € Await U Adrive
—MZzo+ vy —y; < sq forall a=(4,5) € Achange
yi € IN forallie&
Z, € {0,1} for all a € Achange-

Fortunately, this problem is equivalent to (TDM-const) (Section 8.3 on
page 136).

Theorem 9.4. Finding supported efficient solutions of (BDM) is equivalent
to solving (TDM-const).

Proof. Define T =1 — X, w; = \. (If T should be as large as it used to be,
multiply all weights w; and T by some large value.) a

This means we can use the results of Sections 8.4 and 8.3. Especially, the never-
meet property gets important again, since it simplifies (BDM) significantly, if
it is satisfied. Recall from Definition 8.18 that the delay management problem
has the never-meet property, if for each Af*® C Achange the time-minimal
solution y = y°(Af*®) satisfies the following two conditions.

For all j € &reqa_iate:

1. If (il,j)v (223]) € Afw U Await U Adrivea and Yi, > 0 then Yi, = 0.
2. If (i1, ) € A, and d; > 0 then y;, = 0.

As a consequence of Theorem 9.4 we hence get:
Corollary 9.5. Let the delay management problem have the never-meet prop-

erty. Then the supported efficient solution belonging to some fized \ can be
determined in time O(|A|).

Proof. This follows from Theorem 9.4 and from the correctness of Algo-
rithm 15 (see Theorem 8.34) on page 160. O

Without the never-meet property, but with zero slack times we can use The-
orem 8.23 to obtain the next corollary.
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Corollary 9.6. Let s, = 0 for all a € A. Then the supported efficient solution
belonging to some fized \ can be determined by linear programming.

Proof. The corollary also follows from Theorem 9.4, this time in combination
with Theorem 8.23 (see page 146). O

We remark that solving the scalarization in the general case can be done by
Algorithm 14 (page 156), or by solving the relaxation using the lower bounds
provided in Theorem 8.26 and Corollary 8.28 (see page 150).

9.4 Finding All Efficient Solutions

In this section we present an exact algorithm for finding all efficient solutions
of (BDM). It is based on ideas from solving the discrete time/cost tradeoff
problem (DTCTP) of project planning, and has been applied to delay man-
agement in [Gin01, GS02]. We start by describing (DTCTP).

The (DTCTP) in Project Planning

In project planning the classic goal is to determine the minimal project length.
One possibility to finish a project quicker is to speed up some of the activities.
Usually this is expensive, since new facilities have to be bought or more work-
ers have to be hired. In this sense, we have two objective functions, namely
the project length and the money to be spent, and the goal might be to

e minimize the project length with a given budget,
e attain some required project length as cheaply as possible, or
e find all efficient solutions for both objectives simultaneously.

If the cost-duration function is continuous for each activity, the problem has
been widely studied, see [Elm77, Neu75] and references therein. In the dis-
crete time/cost tradeoff problem (DTCTP), however, the duration L, is a
discrete non-increasing function g, depending on the costs ¢. The possible
cost-duration combinations of the respective activity are called modes, and
are given by

{(Lr cm™ym=1,..., M*}.

a’-a

As in the continuous case, we have two objective functions in (DTCTP),
namely

1. minimize the project length, and
2. minimize the costs.

In contrast to the continuous case, literature on (DTCTP) is rather sparse.
The NP-hardness of the problem has been shown 1992 in [DDGW97]. De-
meulemeester et al. [DHE96] gave two optimal procedures for that problem.
The first algorithm is based on a procedure for finding the minimal number
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of reductions necessary to transform a general network to a series-parallel
network, see [BKS92]. The second one minimizes the computational effort in
enumerating alternative modes through a branch and bound tree. The solu-
tion method proposed in [DRFT98] uses a branch and bound procedure which
computes lower bounds by making convex piecewise linear underestimations
of the discrete time/cost curves of the activities. Those piecewise linear under-
estimations are used as input for an adapted version of the Fulkerson labeling
algorithm for the linear time/cost trade-off problem.

For solving (BDM) we will adapt a solution method for (DTCTP) which has
been suggested by [DHE96]. It is based on the following ideas.

Any project network N = (€, A) (according to Definition 7.3) can be reduced
to one single arc by applying the following three operations (Figure 9.2), see
[DHE96]:

Serial merge: Let a; be an arc from i to j, let as be an arc from j to k, and
let no other arc in A be incident with node j € £. Then merge a; and as
to one arc a going from ¢ to k.

Parallel merge: Let aq,...,a, be p arcs going from 7 to j. Then merge all of
them to one arc a going from ¢ to j.

Node reduction: Let i € € such that only one incoming arc ay is incident with

i, and let a1,...,a, be the outgoing arcs (or vice versa). Then merge ag
with all of the arcs ai,.. ., a, serially to the new activities af, ..., a).

If no node reduction is needed in the reduction process, the network is called
series parallel. An alternative approach to the critical path method (CPM)
(see Section 7.2), is to successively shrink the network by applying the two
merge operations and node reduction, until only one arc from s to t is left
(see [Elm77]). The duration of the new arc a is calculated by

° -@a = La, JriEQZ in a serial merge, and
o L,=max{Lq,,...,Lq,} in a parallel merge.

Node reduction consists of p serial merges and is treated accordingly. We refer
to Figure 9.2 for an illustration.

In the (DTCTP) we need to calculate the complete set of modes in each
shrinking operation. In a serial or a parallel merge this can be done easily as
follows.

Serial merge: {(Ea"il + Ea";"‘, et + cpr?), for all modes my of ay, my of as}

Parallel merge: {(max;=1,._, Ly, 1 cq for all modes my of aj, 1l =1,...,p}

Note that many of the modes of the new arc a can be skipped (or, numerically
better, need not be constructed) since they are dominated by other modes of
a. Applying the two merging operations in a series-parallel network, one ends
up with one single arc containing all efficient solutions (as its current set of
modes). The (DTCTP) is hence easy solvable in series-parallel networks.
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Serial merge: Serial merge:

Parallel merge: Parallel merge:

O o O O — O
e P il
L3

Node reduction: Node reduction:
/ L1+L2
L1+L4

Fig. 9.2. Situation before and after a serial merge, parallel merge, or node reduction,
when calculating the minimal completion time.

Unfortunately, node reduction cannot be performed as easily as the serial
and the parallel merge in the bicriteria case, since one has to exclude the
combination of two different modes of the same activity later on. Hence, for
finding all efficient solutions one needs to fix the mode in a node reduction
and to enumerate all possible combinations of modes. How to find a minimal
set of activities to fix is described in [BKS92]. For more details, we refer to
[DHE96].

To use these results for solving the bicriteria delay management problem, we
will first discuss how the delay can be calculated correctly in the shrinking
method in the next section and then show how (BDM) can be modeled and
solved as (DTCTP).

Calculating the Delay Within the Shrinking Method

For answering the questions above we reconsider the delay management prob-
lem with fixed connections TT(A7%*) of Chapter 7. Recall that in this problem
we have given a set of changing activities Af*® C Achange for which we require

Yi —Yj < Sa
meaning that these connections must be maintained.

We now adapt the shrinking method sketched on page 182 to calculate the
delay correctly in the delay management problem with fixed connections. Of
course, this method yields the optimal solution by Theorem 7.5. But for the
bicriteria delay management problem it is important to be able to calculate
both objective functions in each intermediate step of the shrinking process.

To this end we introduce a second parameter d, for each activity which cal-
culates the delay, and, furthermore, we shrink the network in a specific order.
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That is, we are only allowed to merge activities if no preceding activities ex-
ist any more. This is specified next. Note that during the reduction process
parallel edges may occur, such that the notation a = (¢, j) in this section just
means activity a goes from event i to event j. We now define the following
network.

Notation 9.7. Let N = (€, A) and let A/ C Acpange. The corresponding
delay network N9 = (£ A%) is given through
El.=cu{s,t}
At = AU{(s,i)* :i € EYU{(s,0) i € Egur}
U{(i,t) : i is a mazimal element of £} U {(s,t)}

L, ifae A

1I; ifa=(s,i)%i€&
Ea =< I, +d; ifa= (S,i)d,i € Egel

0 if a = (i,t),1 € &

T if a = (s,t).

The arcs a = (s,i)° are called timetable arcs and the arcs a = (s,i)? are

called delay arcs.

Serial merge: Serial merge:

Cway 20 O (L1412, d1) O

Parallel merge: Parallel merge:

(L2,42)

(L1dh (L,d) where L=max{L1,L2, 7}
(11.0) d[LnJ +dl +d2

Node reduction:

O Node reduction: O
M (L1+L2d1)
w0 O (L1+13.0)

Fig. 9.3. Situation before and after a serial merge, parallel merge, or node reduction,
when calculating the delay .

We remark that each node (except of the source s) is incident with exactly
one incoming timetable arc.

We now come back to the delay management problem with fixed connections
(TT(A7**)) and present one more algorithm to solve it. The shrinking process
of step 1 is depicted in Figure 9.3.



186 9 The Bicriteria Delay Management Problem

Algorithm 21: Shrinking method for solving TT(A/*®)

Input: N, II;, di, La, A=
Output: Optimal (time-minimal) solution of TT(A7%®).
Step 0. Set Ja =0 for each arc, and let L, be defined
as in Notation 9.7.
Step 1. Apply the following operations if applicable:

Serial merge: Applicable for two activities a1, a2
if a1 = (s,i) a2 = (i,j) for i,j € £, and no other
activity is incident with ¢. Then delete % and
replace a; and as by one arc a = (s,j) with

Lo = Lay + La, (9.5)
Ja = _al
Parallel merge: Applicable for activities ai,...,ap

with ap = (s,i) for one common node i € &,

if there is no other incoming activity of event .
Let a® be the (at most one) timetable arc. Then
replace all a, by one arc a = (s,i) with

Lo, = max{Lq,,..., Eap} (9.7)
Ja = Za:alyw,ap Z_a + Lu. - Lu.s lf Z € gar'r‘ (98)
a=ay,...,ap @ if 1 Q arr-
Node reduction: Applicable for activities ao,ai,...,ap

if ao = (s,7) and ax = (i,jx) with 4,55 € € for k=1,...,p, and
no other activities are incident with 7.

Then arbitrarily choose an outgoing arc of ¢, say ai,

delete i, and replace ai, k=0,...,p by p arcs

al = (s,51), k=1,...,p.

Loy = Lag + Lay k=1,...,p (9.9)
}g = da, (9.10)
Jag =0, k=2,...,p (9.11)

Step 2 : If the network has been reduced to one single arc
a=(s,t) let fe =d.. Stop.

Before we prove its correctness, Algorithm 21 will be illustrated in the fol-
lowing example. Counsider the situation shown in Figure 6.4 (see page 105),
representing a PTN with two vehicles g and h that meet at station vy, such
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that passengers can change between the two vehicles. The scheduled times
and the lower bounds for each activity are given. Suppose that vehicle g ar-
rives at vy with a delay of 10 minutes, i.e., d; = 10 and the duration of the
corresponding delay arc a = (s,1)¢ is L, = 18 + 10 = 28. In Figure 9.4 the
corresponding delay network, in which the delay arc (s,1) has already been

merged with its parallel timetable arc, is depicted.

Fig. 9.4. N for the example. Event 1 is delayed by 10 minutes. The changing
activities are dashed.

Table 9.1 gives the perturbed timetable x. In addition the original timetable
II and the delay for each event are given. The sum over all delays in the
network equals 23 minutes, which is minimal under the assumption that all
connections are kept.

Lemma 9.8. N can be reduced to one single arc from s to t by using serial
merges, parallel merges, and node reduction as defined above.

Proof. Let N¢ = (€°, A°) denote the reduced network with its set of nodes
and arcs after ¢ steps of reduction. Note that there exist directed paths from
s to any of the nodes in £¢, and from each node in £¢ to t. Take a minimal
node i in £¢ and let a; = (s,) be the arc from s to i i.e., there is no node
j €&\ {s} with j <.
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i event z; 1 yi
s 8:00 8:00 0
1 g, vo, arr 8:28 8:18 10
2 h, vs, dep 8:06 8:06 0
3 h, vo, arr 8:20 8:20
4 g, vo, dep 8:32 8:26
5 h, vo, dep 8:34 8:27
6 g, v2, arr 8:46 8:46
7 h, v, arr 8:47 8:47 0

> (zi — II;) = 23 min

O N OO
S
m
™

Table 9.1. New timetable computed by Algorithm 21.

If there are other arcs a = (s, ), then a parallel merge is applicable.
Otherwise, a; is the only incoming arc to event ¢. In this case, either i = ¢
and the reduction process is finished, or i # t meaning that there exists at
least one outgoing arc of node %, such that

— a serial merge is applicable, or

— a node reduction of node i can be performed. 0O

Lemma 9.9. During the reduction process let a = (s,1) be the only activity
from s toi, 1 € £. Then L, contains the perturbed feasible timetable for event
i of the optimal solution to TT(Af™®).

Proof. Applying the shrinking operations together with the rules (9.5),(9.7),
and (9.9) is equivalent to CPM (see [Elm77]). Furthermore, according to Theo-
rem 7.5 we know that CPM yields an optimal solution to TT(.Af®). Together,
the result follows. O

Lemma 9.10. Let a = (s,t) be the only remaining activity at the end of the
shrinking process. Then fe = dg, i.e., d, contains the sum of all arrival delays
of the event-activity network N .

Proof. We show by induction that in each step of the shrinking process,

S,

acA

contains the sum of all delays of arrival events in the set g, consisting of

e all arrival events which have already been deleted during the process, and
of

o timetable events, i.e., events i € € such that there exists exactly one in-
coming arc a = (s, 1).

After the initialization, all d, = 0. This is correct, since no activity has been
deleted, and all delayed events i € £y have two incoming arcs (s,i)? and

(s,7)%, i.e., &€= 0. Now we discuss each of the three shrinking operations.
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Serial merge of an arc a; = (s,7) and another arc as = (4, j) means to delete
event 7, which already has been a timetable event before. Since there exists
at least one more arc to j (namely the timetable arc (s, j)) j will not enter
E, hence E does not change. On the other hand, activities a; and ay are
replaced by a, but since Jal =d, and Jaz = 0 the sum of all dy over all
a’ € A° does not change.

Node reduction is also correct, since it consists of d serial merges, where the
delay of the timetable arc is transferred exactly to one of the new arcs.

Parallel merge of ay,...,a,, all of them going from s to 7 means that 7 be-
comes a timetable event and is added to £. We have to show that the new
calculation of the delay now includes the delay of event 7, if it is an arrival
event. To this end, let a; be the unique timetable arc. Note that this means
Lg, = II; contains the original timetable, while L,= maxXg—2,..p Eak, con-
tains the (perturbed) time for event 7 in an optimal solution of (TT(A7%*))
due to Lemma 9.10. Consequently, the delay of event i is zero, if L, = II;,
otherwise the delay is given by L, — II;. Adding this new delay to the
given ones a?ak, k =1,...,pand using the induction hypothesis proves the
result. In the case that ¢ is not an arrival event, especially, ¢ = ¢ no further
delay needs to be added. Replacing a1, ..., a, by one arc a is correct since
all the delays are added to the delay of the new arc a. O

Lemma 9.9 and 9.10 together finally show the desired correctness of our pro-
cedure.

Theorem 9.11. Algorithm 21 yields an optimal solution to TT(Af® ).

The Algorithm for (BDM)

To find the set of all efficient solutions of (BDM) we will now transfer the
algorithm by [DHE96] for the discrete time/cost trade-off problem (DTCTP)
to the bicriteria delay management problem.

First, we have to define modes for each arc as follows. For all activities a €
Achange We define two modes, given by (L, 0) and (—oo, w,), representing that
we either maintain the connection, i.e., the duration of the changing arc has
to be included in the calculation, or we do not maintain the connection which
means that we lose a weight of w, customers. All other activities (waiting,
driving) as well as the timetable arcs in the construction of the delay network
N4 only get one single mode (L,,0). A third parameter, calculating the delay
in each step is also necessary. The modes are given by the triple (duration,
delay, weight of lost connection). A mode m; dominates ms, if ms is dominated
in the two last components of the triples.
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Algorithm 22: Finding all efficient solutions of (BDM)

Input: N, di, IIi, La, Wa.

Output: All efficient solutions of (BDM).

0. Initialize: Set d, =0 for each arc, and let L, be defined as in
Notation (9.7). Initialize one mode m = (La,ds,0) for all a & Achange
and two modes m{ = (La,Ja,O),mg = (—00,da,wq) for all a € Achange-

Step 1: Apply the following operations if applicable:

1.1. Serial merge: Applicable for two activities a1, az if a1 = (s,i),
az = (i,7) for i,j € £, and no other activity is incident with 1.
Then delete ¢ and calculate the modes of the new activity a by
combining each possible combination of modes, i.e.,

{(L3 + L2, di ot +wgy2), for all modes mi of ai,mz of as}

and deleting dominated omes.

1.2. Parallel merge: Applicable for activities ai,...,ap with ar = (s,7)
for one common node i € £, if there is no other incoming activity
of event <.
Let a® be the (at most one) timetable arc. Then the modes of the new
activity a are given by

p P
Tm P Fm 7 —m
{(r{laXLal ) E dall + r{lj%leall — Las, E wall)
- =1 - 1=1

for all modes my of a;,l=1,...,p

in the case that i € Eqpr. For i & £,rr the modes are given by

maXLa ,Zdal ,Z _ml

for all modes my of a;,l=1,...,p},

where dominated modes are deleted.

1.3. Node reduction: Applicable for activities ao,a1,...,ap if
ao = (s,i) only has one single mode, ay = (i,jx) with i,j, € & for
k=1,...,p, and no other activities are incident with 4. Then
arbitrarily choose an outgoing arc of ¢, say ai, delete ¢, and
calculate the modes of the new activity a%,k =2,...,p by

{(Lay + Ly, ,0,wy, ) for all modes m of ax}
and of af by
{(Lag + LGy dag, Way + Wg,) for all modes m of ap}.

Step 2.
2.1 Final reduction If the network has been reduced to one single arc
goto 3.
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2.2 Fixing an activity Otherwise, choose activity a = (s,7) such that
i is the earliest node still in the network, fix one mode of
activity a and perform node reduction as in step 1.3.

Goto 1.

Step 3: Add the modes of the new solution, delete all non-efficient ones
(compared to other solutions obtained in previous steps) and goto 1,
fixing another combination of modes during step 2.2
If all combinations of modes have been calculated, stop.

Theorem 9.12. Algorithm 2 finds all efficient solutions of (BDM).

Proof. Using the result of Theorem 9.10 we know that the delay fe has been
calculated correctly when reaching step 2.1. It is also clear that the final value
of w in the remaining activity from s to ¢ equals f 4. If all solutions had been
determined for each possible combination of modes, the resulting set would
contain all efficient solutions. Since a solution can never be Pareto, if parts
of it are dominated (i.e., can be replaced by a better solution) it is feasible
to delete dominated modes for single activities during the reduction process.
Since in the final step, all remaining dominated solutions are deleted, we end
up with the set of non-dominated solutions in the end. a

Consider again our example on page 186. Figure 9.5 shows the corresponding
DTCTP. First a serial merge operation can be applied to activities 6 and 10.
Denote the new activity by 17 with mode (20,0,0) and merge it in parallel
with activity 5 which yields the new activity 18 with mode (20,0,0). Now a
node reduction step is performed for event 1, adding the costs of activity 1 to
a succeeding activity, e.g., activity 8 and thus obtain activity 19 with mode
(32,10,0). Activity 9 can then be merged serially with activity 1, this time
without adding the costs to avoid double counting. This yields activity 20 with
modes (34,0,0) and (—00,0,1). Now merge activity 3 and 19 in parallel. Since
activity 3 is a timetable arc and the duration of activity 19 is greater than the
one of activity 3, the difference of 6 minutes has to be added to the delay of
the new activity, which is numbered by 21 and has mode (32,16,0). Another
parallel merge operation can be performed with activities 2 and 20 which
results in activity 22 with modes (34,7,0),(27,0,1). The delay of 7 minutes in
the first mode results from the difference in the duration of activities 20 and
2 (34 — 27 = 7). Figure 9.6 shows the network after these reduction steps.
Then it can be continued in the same way by performing a node reduction
with event 3. Table 9.2 shows the complete reduction plan.

In step 3 of the algorithm we compare the obtained solutions with solutions
found in previous iterations. Since in this example there were no activities to
fix with more than one mode, the computation can be stopped and yields two
efficient solutions: the first one with no missed connections and 23 minutes of
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~

6. (6,0,0)

7. (47,0,0)

16. (0,0,0)

13. (10,0,0)

9. (6,0,0)

3. (26,Y, (—00,0,1)

4. (46,0,0)

8. (4,0,0) 11. (4,0,0)

12. (6,0,0)

(—00,0,1) ©)

A

j 10. (14,0,0)
15. (0,0,0) J

Fig. 9.5. N'¢ with the modes for DTCTP.

N

5. (20,0,0)

7. (47,0,0)

22. (34,7,0)

16. (0,0,0)
13. (10,0,0)

4. (46,0,0) 11. (4,0,0)

12. (6,0,0)

(—00,0,1) @

A

15. (0,0,0) J

Fig. 9.6. Network after the first six reduction steps.

N

18. (20,0,0)
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Finding All Efficient Solutions

Action Activities New Modes
1.SERIES [6,10] 17 (20,0,0)
2.PARALLEL [5,17] 18 (20,0,0)
3.REDUCE [1,8] 19 (32,10,0)
4.REDUCE [1,9] 20 (34,0,0),(—0,0,1)
5.PARALLEL [3,19] 21 (32,16,0)
6.PARALLEL [2,20] 22 (34,7,0),(27,0,1)
7.REDUCE  [18,11] 23 (24,0,0)
8.REDUCE  [18,12] 24 (26,0,0),(—00,0,1)
9.PARALLEL [21,24] 25 (32,16,0)
10.PARALLEL [22,23] 26 (34,7,0),(27,0,1)
11.SERIES  [25,14] 7 (46,16,0)
12.PARALLEL [4,27] 28 (46,16,0)
13.SERIES [26,13] 29 (44,7,0),(37,0,1)
14.PARALLEL [7,29] 30 (47,7,0),(47,0,1)
15.SERIES [28,15] 31 (46,16,0)
16.SERIES [30,16] 32 (47,7,0),(47,0,1)
17.PARALLEL [31,32] 33 (47,23,0),(47,16,1)

18.EVALUATE 33

Table 9.2. Reduction plan for the example.
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total delay and the second one with one missed connection and 16 minutes of

total delay.

number of efficient solutions

L
0 5 10

L
15

L L
20 25 30

number of changing activities

Fig. 9.7. Number of efficient solutions as function of the size of Achange-

Instead of fixing all possible combinations of modes, a branch and bound
approach can be applied to make the procedure more efficient. Nevertheless,
our numerical experiments indicate that Algorithm 22 runs rather quickly if
the relevant time interval to be considered is not too large. Evaluating the
delay and the missed connections for all events and activities within the next



194 9 The Bicriteria Delay Management Problem

60 minutes could in most cases be done within a running time of less than
a minute on a standard personal computer. Both the running time and the
number of efficient solutions depend on the number of changing activities that
need to be considered. This behavior is depicted in Figure 9.7, details can be
found in [GS02, GinO01].

The nice behavior of Algorithm 22 on our practical data is due to the fact that
the number of changing activities outside of the municipal areas is relatively
small, such that the event-activity network is close to a series-parallel one.
Summarizing, the method seems to have the potential to be used as an on-
line decision support procedure.
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Extensions

In the first part of this chapter we present a very general model for the delay
management problem, called general delay management problem (GDM). It
contains all models discussed so far as special cases and allows us to define
many other interesting objective functions. The goal in the general delay man-
agement problem is to minimize the following two objectives simultaneously:

e the number of customers missing a connection and
e the amount of the additional delay of the remaining customers,

where we allow two different subsets P1, P2 C P, specifying the paths relevant
for either objective.

In the second part we discuss some requirements arising in practice that are
currently under research. In particular in railway delay management problems,
additional requirements modeling the limited capacity of the tracks need to
be taken into account.

Chapter 10 is structured as follows: We discuss the general delay man-
agement problem (GDM), give an integer programming formulation and point
out its relation to the models (T'T), (TDM), and (BDM) discussed before. Fur-
thermore we briefly mention requirements for delay management which appear
in practice and first solution approaches to including them in our models.

10.1 The General Delay Management Problem

Here we present a very general model for the delay management problem. We
propose a bicriteria formulation, which takes into consideration that arriving
with a delay and missing a connection may have different utility functions.
The specification, how more important it is to miss a connection, is left open
since experience tells us that this decision strongly depends on the preferences
of the respective planner of the public transportation company.
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To formalize the objective functions of (GDM), let two sets of customers’ paths
P1, P2 be given and let P = P; UPy. (Paths have been defined in Chapter 8.)
Then consider passengers traveling along a path p € P through the public
transportation network. We are interested in the following two cases.

Case 1: If p € P; and all connections on path p are maintained, then we add
the delay of a passenger using path p to our first objective. This delay of
a passenger using path p equals the arrival delay of his last vehicle g(p)
at his destination station v(p), given by

v(p) v(p)

Larr g(p) arTg(p)’

Case 2: If p € Py and at least one connection on p is missed, then we count
all passengers using path p in the second objective.

The general delay management problem can now formally be stated as follows.

(GDM)

Given PTN, F, U, minimal necessary times for driving, waiting, and chang-
ing, a feasible timetable Ilyrr, Il4ep, a set of paths P through PTN with
weights wy, for all p € P, and a set of delayed events E4e1, find a perturbed
feasible timetable Tarr, Taep, such that both

fi= 2 el ~ Harrg()  and
peP1:p 18 maintained

f2 = Z Wp,

pEP2:p 1S missed

are minimized.

By defining the sets P1, P2 appropriately, one can investigate many interesting
objective functions as special cases of fi and f;. For example, defining P; as
the set of paths used by the drivers of the PTN, f; will give the sum of delays
of the drivers when coming back to the depot at the end of their shifts, and
is hence the sum of the overtime over all drivers.
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Integer Programming Formulation

(GDM) can be formulated as the following integer program.
(GDM)
min <Zpe7>1 WpYi(p) (1 — Zp)) 7

peP, WpZp
such that
yi = di Vi€ el (10.1)
Yi —Yj < Sa Va = (i,7) € Await U Adrive (10.2)
~MZy +yi —y; < sa Ya=(i,]) € Achange (10.3)
Mzy—yityy S M=~ 50 Ya= (1) € Acnange  (10.4)
= Y, Z<0 VpeP (10.5)
a€AchangeNp

Zp— 24 >0 Vp € P,a € Achange NP (10.6)
Yy <T Vi€& (10.7)

yi € IN Vie&

zp € {0,1} VpeP
z, € {0,1} VpeP.

The following observations make sure that the integer programming formula-
tion is a correct model for (GDM).

Lemma 10.1. In each feasible solution of (GDM) the following holds.

1. z, = 0 if and only if connection a is maintained.
2. zp, = 0 if and only if all connections on path p are maintained.

Proof. 1. First consider a connection a € Achange-

= Let z, = 0. Constraint (10.3) then directly gives y; —y; < sq, mean-
ing that this connection is maintained according to Definition 6.3.

+=: Let a be a maintained connection, i.e., y; —y; < s,. Then constraint
(10.4), together with the integrality of the variables, forces z, = 0.

2. Now consider some path p € P.

<=: Let z, = 0. Then constraint (10.6) yields Z, = 0 for all @ € AcnangeN
p, meaning that all these connections are maintained due to part 1 of
Lemma 10.1.

=—>: Let a be maintained for all a € p NU. Again, using the first part
of Lemma 10.1 we obtain that Z, = 0 for all a € p N Acpange. Hence,
ZaeAchangmp Z, = 0 and constraint (10.5) yields z, = 0. O

We also have to clarify the size of M.

Lemma 10.2. Choosing M > T + s, + ; for all a € Achange is large enough
for constraints (10.4), while for constraint (10.3) M > y; — y; — sa for all
a=(i,7) € Achange is sufficient.
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Relations to the Models Discussed Before
Relation to (TT)

frT can be interpreted as a special case of f; in (GDM), namely, if the set of
paths P; only contains paths p such that for all a € p: a € A%, Defining

Plie —{pecP: forallacp:ac A} and
wzfm = Z Wp
pEPSi:i(p)=i
we conclude that

S owpipy = Y w!y; = f rmrr.

peP iz PEP1:2p,=0
Relation to (TDM)

Here we prove that (TDM) is a scalarization of (GDM), and hence all solutions
of (TDM) are (supported) efficient solutions of the general model (GDM). To
this end, we use the formulation (TDM-A) on page 122.

Theorem 10.3. Let d; < D < T for all i € Eger and let (y,z) be an optimal
solution of (TDM-A). Then there exists Z such that (y, z,Z) is a (supported)
efficient solution of (GDM-B).

Proof. We show that (TDM-A) is equivalent to the scalarization of (GDM),
given by

min fl (y> Z, Z) + TfQ(ya Z, Z)
such that (10.1) — (10.7) and the integrality constraints are satisfied (see page
197), then the result follows from weighted sum scalarization with A\; =
Ag =

1
1477

1 +T due to [Geo68], or see Appendix B.

(TDM-A) = (GDM): Consider a feasible solution (y, z) of (TDM-A) with
objective function value f. We show that

red _,red

(ymee, 2%, 2),
with
= y(AT"(2)),
= 2(y™*?), and

o 0 if yred yred < s,
¢ 11 otherwise

e ed

is a feasible solution of (GDM) with the same or a better objective function

value. From Lemma 8.3 we already know that R%(y, z) = (y"°¢,2"¢%) is
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feasible for (TDM-A) and has an equal or better objective value; hence
it only remains to show that (y"¢, 27¢?, ) satisfies constraints (10.3) —
(10.7) of (GDM), i.e.,

( ) —Mz, + y{ed - y;ed <sq Va= (%.7) € Achange

( ) Mzafy;re{i‘Fy;EdSM*;*sa va:(iaj)€~/4z:hange
(10.5) 2% = 3 e apunyrp 0 S0 VP EP

( ) —pred < —Z4 Vp S P, a < Achange Np
(10.7)

P
v <T Vief.

(10.3): From the definition of Z we know that y/*? — y;”l < 84 if 2, = 0
and for zZ, = 1 there is nothing to show.

(10.4): This is trivially satisfied for z, = 0. On the other hand, if z, = 1,
we get (due to the integrality of y"¢?)

red red
yz’ - yj > Sa

1
— yzvjed _y;ed > 5.+ )

(10.5): For 2z = 1 we know that there exists some a = (i,7) € p such

that yred — yjr-ed > s4. Consequently, zZ, = 1 and hence

Z;Ed < g Za.

aeAchangemp
The case z;Ed = 0 is trivial.
(10.6): Let a € p. The case z;Ed =1 is trivial. If z;Ed = 0 then we know

that for all a = (i,j) € p: yred — y;-ed < 84 from (8.3), and hence
Za = 0, which shows (10.6).

(10.7): From Corollary 7.9 we know that y/*? < D for alli € &, if d; < D
for all i € E4¢1; hence y{ed <Tforallieck.

(GDM) = (TDM-A): Since there are only some constraints missing in the
formulation of (TDM-A), each feasible solution (y, z, z) of (GDM) yields a
feasible solution (y, z) of (TDM-A). Furthermore, for any feasible solution
(y,z,2) of (GDM) we have that both objective functions f1, fo do not
depend on Zz, hence

fl(ya z, Z) + TfQ(ya z, Z) = fTDM—A(y? Z)
and this direction is also satisfied. O
Relation to (BDM)

Finally, we remark that the bicriteria delay management problem (BDM) (see
page 175) is also a special case of (GDM). This is stated more precisely in the
following lemma.
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Lemma 10.4. (BDM) is equivalent to (GDM) in the case that

Pl = {pa la € Adrive}
PZ = {pa la € Achange}

|1 forallpeP:
Wp = wq for all p = pg € Pa,

where for a = (i,7) € A the corresponding path p, is simply given by a
sequence of the two events, i.e., po = (i,7).

Note that to represent the paths of P in PTN, we have to add two more
events to all paths p,, namely

Do = (i/7 iy ], ]/)

where (i',4) € Agrive and (4,j') € Agrive are the unique driving activities
leading into event i, and going out of event j, respectively.

Proof. (GDM) =— (BDM): Let (y,Zz,z) be a feasible solution of (GDM).
Then (y, z) is clearly feasible for (BDM). Furthermore, note that (y, z, z)
satisfies constraints (10.5) and (10.6) given by

(10.5) zp — ZaeAcmgemp Ze <0 VpeP
(10.6) Zp > Za Vp € P,a € Achange NP

Since no path of P; contains a changing activity we conclude from (10.5)
that

zp, = 0.
For p, € Py we know that a is the only changing activity contained in p,,
hence, (10.5) and (10.6) together yield

Zpa — Za-

a

For the objective functions we hence obtain

ff(yai) = Z Yi

1€Earr

= Z WpYi(p)

PEP

= Z WpYi(p) (1 — 2p)

pPEP1
= f1 (y7 27 Z)7

and,
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fA(y’Z) = Z W Zq

a€Achange

= E Wpo Zpa

a€Achange
= W
PEP2
= f2 (yv z, Z)

(BDM) = (GDM): Now let (y, Z) be a Pareto solution of (BDM). Define

- 0 if pe Py
P Za ifp:paep2~

We have to show that (y, Z) satisfies all constraints of (GDM) and leads
to the same objective function values for both objectives. Constraints
(10.1),(10.2), and (10.3) are identical to the first three constraints in
(BDM), and constraints (10.5) and (10.6) hold due to the definition of
zp. According to part 1 of Lemma 9.2 we know that y = y(A7%*(z), and
hence y; < max;eg d; < T, yielding (10.7).

Finally, consider (10.4) given by
1 .
(10'4) MZzq —y; + Yj <M- 9 — 84 Va= (%.7) € Achange~

For z, = 0 this is trivially satisfied. On the other hand, from part 2 of
Lemma 9.2 we know that for zZ, = 1 we have that y; — y; > 54, hence

1
—yi Y < —sa—1< s =,
establishing (10.4). Analogously to the first part of this proof, both ob-
jective functions coincide. 0O
This yields the following corollary.

Corollary 10.5. The general delay management problem (GDM) is NP-hard,
even if all slack times are zero, P1 = Pa, and no two connections are contained
in the same connected component of PTN.

10.2 Railway and Bus Specific Requirements

In practice, there are other effects which need to be considered when dealing
with the delay management problem. Many of them occur since passing and
overtaking of two trains can not be done anywhere on the tracks. E.g., on
a single-track line, two trains have to pass each other in a station, and also
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overtaking is only possible in a set of certain locations. Finding train sched-
ules on single-track lines has been considered, e.g., in [XC94, HKF96, Hig97],
and the estimation of delays for single-track train traffic is discussed, e.g., in
[CH90]. As already mentioned in the introduction, a recent overview about
scheduling and re-scheduling of trains is given in [T6r05a].

In the following we briefly outline how railway capacity requirements can be
included in the delay management problem.

Oncoming traffic: On single track lines the oncoming traffic has to be taken
into consideration, i.e., a vehicle is only allowed to leave if the oncoming
vehicle has arrived. This effect can be modeled by introducing some new
connections (g, h,v) representing that vehicle h is not allowed to depart
before the oncoming train has arrived. Fixing Zgn, = 0 it is possible to
ensure that all these new connections are maintained, if the sequence of
the trains is fixed, see Figure 10.1.

-8

-

o

h

Fig. 10.1. Vehicle h is only allowed to depart if vehicle g has arrived.

L

o

h

Fig. 10.2. Vehicle h is only allowed to leave if (the fast) vehicle g has overtaken.

Overtaking: Analogously, overtaking is a problem on single-track railways,
since it can only be done at a few points on the tracks in this case. This
means that a (slow) vehicle h is only allowed to leave such a point, if the
(fast) vehicle g has overtaken, i.e., if it has already departed. If the point
where overtaking should take place is known beforehand, this require-
ment can also be modeled as an artificial activity in the event-activity
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network N, namely from (g, k, dep) to (h,v,dep). Note that this is nei-
ther a changing, nor a waiting, or driving activity since it connects two
departure events. In PTN we can illustrate the situation as in Figure 10.2.
Safety requirements: Finally, we discuss safety requirements. These have to
make sure that two vehicles do not depart at the same time but with
at least a distance of s minutes. Again, if we know the sequence of the
departures beforehand, say, g departs before h, then we add the same type
of activity
a = ((g,v,dep), (h,v,dep))
as for overtaking, but with a minimal duration Lgp, = s. Fixing Zgp, =0
makes sure that the safety requirement will be satisfied in all perturbed
timetables.

In the (more likely) case that the sequence of trains or the places for over-
taking are not known, we end up with disjunctive constraints, which make
the problem much harder to solve. Fortunately, we can still obtain an integer
programming formulation by using additional binary variables to determine
the sequence within the integer program. These are given (exemplary for the
oncoming traffic, if passing is only possible at stations in V) as follows.

P 1 if vehicle g is at station v before vehicle h
ghv 0 otherwise.

To ensure that at least one of these constraints is satisfied, we add constraints

like
Z Sghv 2 1.
veV

An exact formulation and solution procedures for this extension are currently
under research. In the the graph-theoretic approach, the idea is to first con-
struct a changing arc for each possible sequence of trains, or for each possible
point suitable for overtaking, and then to make sure that at least one of these
arcs is maintained. This leads to disjunctive constraints, and might be solvable
using the concept of alternative graphs.

Note that modeling such capacity constraints exactly, a microscopic view is
needed instead of the macroscopic model used so far. This includes model-
ing many blocks instead of just one single edge between two stations, and
looking at platforms instead of stations. Integrated models combining the
wait/depart decision and the train re-scheduling aspects are currently under
research within a project together with Deutsche Bahn, see [BGJ105].

In bus transportation the above constraints are not needed, but in this case,
vehicle schedules and driver schedules may have an effect on the model, since
a delayed vehicle or a delayed driver cannot start his next piece of duty in
time. These effects can easily be modeled by introducing new connections,
which have to be maintained to make sure that a delay is taken over to the
next piece of duty.
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Introduction

Let us now deal with one more important issue in public transportation,
namely the ticket prices for the customers. Designing a tariff system in pub-
lic transportation is a complex real-world problem, that was brought to our
attention by a regional public transportation company several years ago. In
this part we present our studies and report on our practical experience in this
area.

When using a bus or a train, a passenger usually has to pay for his trip. There
are several possibilities for defining ticket prices in public transportation. The
most popular ones are the distance tariff, the unit tariff and zone tariffs. In
a (counting) zone tariff system the whole area of the public transportation
company is divided into zones. To find out the ticket price for a trip, one counts
the zones passed by the trip and reads off the price which only depends on the
number of passed zones. Zone tariff systems are very popular at the moment,
i.e., many transportation companies and traffic associations plan to introduce
such a system.

When a public transportation company wants to change its tariff system to a
zone tariff, it should be in such a way that the new system is still accepted by
the customers and does not decrease the income of the company. A possible
goal is to establish zones and zone prices such that the resulting ticket prices
are as close as possible to the the current fares. This means that neither the
public transportation company nor the customers will have major disadvan-
tages when changing the current tariff system. Another goal can be to design
a fair tariff system.

Given some preferred ticket prices (called reference prices), the (counting)
zone design problem is to design a zone tariff system, i.e.,

e to design zones
e and zone prices for traveling within 1,2,3,...zones
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such that the deviations between the resulting zone tariff and the given ref-
erence prices are as small as possible.

The reference prices are used to measure the quality of the new system. This
is discussed in more detail in Section 11.4.

Chapter 11 is structured as follows: We first discuss the most common
tariff systems. We then describe different zone design projects in which we
applied our methodology in practice. Since there does not exist much liter-
ature on zone design problems, the literature review is rather short. Finally,
we present a model for the zone design problem and three different possible
objective functions.

11.1 Frequently Used Tariff Systems

We consider four different tariff systems: The distance tariff, the unit tariff,
the zone tariff with arbitrary prices, and the counting zone tariff. Our goal
will be to change a given tariff system to a counting zone tariff.

Distance Tariff

In a distance tariff system, the price for a trip depends on the length of
the trip, given in kilometers. The longer the trip is, the higher is the fare.
This system is usually considered as fair. To determine the ticket prices one
needs the distance between each pair of stations, resulting in a matrix which
in most cases is too large to be printed and put up at the stations. This
makes a distance tariff inconvenient for the public transportation company
and mysterious for the customers.

For the PTN with seven stations depicted in Figure 11.1, one needs the fol-
lowing 7 x 7 matrix to specify the distances (in kilometers) between each pair
of stations.

0124546
1013435
2102324
D=|4320142
5431053
4324505
6542350

Furthermore, we need a table assigning a price for each trip length (for each
ticket category), e.g.,



11.1 Frequently Used Tariff Systems 209

®_ Vb
v4 v5
[ ) ® [ ) [ ] [ )
vl v2 v3
ov7/

Fig. 11.1. A PTN to demonstrate the different tariff systems

kilometer price
1 2

N O Ut W
ST W W

For example, to get the price for traveling from station vy to v7 one has to look
up dy, 0, = 6 and can then read off a price of 5. Most railway transportation
companies use a distance tariff system. Some years ago, distance tariffs were
also used by most regional bus companies in Germany.

Unit Tariff

The simplest tariff system is the unit tariff. In this case all trips cost the same,
independent of their length. A unit tariff is very easy to handle for the public
transportation company, and it is easy to understand for the customers, since
they only have to remember one price (in each ticket category). Taking, e.g.,
a price of 3 in the example of Figure 11.1 this means that the trip from v; to
v7 costs 3. On the other hand, also the short trip from v; to v has a price of
3, which is annoying for the respective customers. In general, it often is not
accepted that a short trip between two neighboring stations costs the same
as a long trip through the whole system.

Unit tariff systems are used within metropolitan areas, or for small public
transportation companies.
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Zone Tariff

A model in between these two tariff systems is a zone tariff system. To estab-
lish a zone tariff, the whole area has to be divided into subregions (the tariff
zones), see Figure 11.2 for the example of Figure 11.1. In this example, the
zone partition is given by the following assignment.

station zone

U1 Z1
v2 Z1
V3 ZQ
V4 Zg
Vs Z3
Ve Z4
U7 Zg

The price for a trip in a zone tariff system depends only on the starting and the
ending zone of the trip. We distinguish the following two different realizations
of zone tariff systems.

Z1

Fig. 11.2. The PTN with a zone partition of four zones

Zone tariff with arbitrary prices: If the price can be chosen arbitrarily for
each pair of zones, we call the tariff system a zone tariff with arbitrary
prices. The prices for each possible pair of zones are usually given in
form of a matrix. Note that this matrix is much smaller than the matrix
needed for describing a distance tariff. In the example of Figure 11.1 with
the zone partition into four zones depicted in Figure 11.2, we only need
the following 4 x 4 matrix to describe the tariff information instead of the
7 x 7 matrix for the distance tariff.

1243
2132
4335
3251
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To find out the price for the trip from vy to v; one first has to find out
that v; belongs to zone Z; and vy € Z3. Then the ticket price can be read
off as entry Pz, z, = 4. Note that the price for traveling within the same
zone is not zero, and even need not be small, e.g., for traveling from v5 to
V7.

This type of zone tariff is appropriate if any specialties should be modeled
in the tariff system. An example of a zone tariff system with arbitrary
prices can, for instance, be found north of San Francisco, USA, or within
the city of Saarbriicken, Germany.

Counting zone tariff: A more popular variant of a zone tariff system is the
counting zone tariff system. To know his fare in this system, a customer
has to count how many zones his trip will pass and read off the price
assigned to the number of passed zones. The prices in this system depend
on the starting and the ending zone of the trip, but trips passing the same
number of zones must have the same price. In the example depicted in
Figure 11.2 this means that the price for traveling from Z; to Z3 has to
be the same as the prices from Z; to Z4 and from Z3 to Z4. Counting the
number of passed zones can be done easily by the customers themselves,
if a map is available. For knowing the price for a trip they then only need
the following (small) table.

number of zones price

1 1
2 3
3 4

To find out the price for the trip from vy to vy we count that this trip
passes through three zones and hence has a price of 4.

Because of their transparency, zone tariff systems are very popular. In
Germany, nearly all tariff associations already have zone tariff systems
or are currently introducing them, such that at the moment almost the
whole local public transportation in Germany, including the commuter
trains of Deutsche Bahn, applies counting zone tariff systems. Also in
other countries, counting zone tariff systems are used, e.g., in the region
south of San Francisco, USA.

Note that the set of direct connections E of the given public transportation
network PTN is not necessary to design a zone tariff with arbitrary prices.
For a counting zone tariff system, however, it is necessary to know the set of
direct connections to count the number of passed zones for each possible trip.

We end this section by remarking that distance tariffs and unit tariffs can
both be seen as special cases of a counting zone tariff system. While it is
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directly clear that a unit tariff is nothing else than a zone tariff system with
only one zone, we need to add empty zones for modeling a distance tariff. If
each kilometer along the direct connections is treated as a zone of its own, the
number of passed zones of a trip equals the length of the trip in kilometers.
The zone prices are hence nothing else than the prices assigned to the trip
lengths in the distance tariff.

11.2 Application

Our first application was to design a zone tariff system with arbitrary prices
for a regional bus company in the area of Kaiserslautern, see [Sch94al. Since
this time, other projects followed. We designed counting zone tariff systems,
e.g., in the state Saarland and in a large part of the state Sachsen-Anhalt.
The data we use for presenting numerical results within this part refers to
our project in the Saarland. There are six public transportation companies
operating in the Saarland. Before introducing the common zone tariff system,
each of them had its own tariff system.

e Four public transportation companies already used a counting zone tariff
system, but their zone prices for passing p zones and the structure of their
zones were completely different, although they are partly operating in the
same geographical region.

Deutsche Bahn applied its distance tariff.
There is also a public transportation company (serving the city of Saar-
land’s capitol, Saarbriicken) which used a zone tariff with arbitrary prices.

The traffic association of the Saarland wanted to introduce one common count-
ing zone tariff system which is now applied by all public transportation com-
panies operating in the Saarland. The public transportation network in the
Saarland consists of roughly 4000 stations, where a pre-clustering into 600
mini-zones is given. The goal was to design about 100 zones and install a
counting zone tariff system in such a way that the difference between the cur-
rent fares and the new ones is as small as possible. It also was important that
the new income of each of the public transportation companies should not
differ too much from the old income. While the old fare structure was known
and therefore relatively easy to get, it is usually hard to get realistic data
about customers’ behavior. In our project in the Saarland this was solved by
using the income data of each of the transportation companies and dividing
the income with the help of available statistics among the origin-destination
pairs used by the customers. However, since the data about customers are
confidential, we use an unweighted variant of the zone design problem for
presenting some of the numerical results.
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11.3 Literature Review

In spite of the importance of the zone design problem there is hardly any
literature on corresponding operations research models. The only papers we
are aware of are motivated by a study of the author ([Sch94a]) about the zone
design problem with arbitrary prices, see [HS95, Sch94b, Sch96, BK03]. These
papers discussed complexity issues and heuristics for this type of problem, as
well as exact solution procedures for special cases. For the counting zone
design problem in which we count the number of zones there is, to the best of
our knowledge, no literature dealing with suitable operations research models.
Note that parts of this chapter have been published in [HS04], and that some
first results in this area have been obtained in the diploma thesis [Pen97].
Related research includes simulation approaches for fare integration ([GMO06])
and the determination of fares such as to maximize revenue ([BNP05]).

11.4 A Model for the Zone Design Problem

Let the public transportation network PTN = (V, E) be a connected graph,
where as usual, V refers to the set of stops and E represents the available di-
rect rides without intermediate stops. Furthermore, let d,, be given reference
prices for traveling from station u € V to station v € V. Our goal is to design
zones and zone prices in such a way that they are a good approximation of
the given reference prices.

e If d,, is the current ticket price of the public transportation company, we
aim to design a zone tariff system in which many customers will only have
minor changes in their ticket prices, and hence will accept the new system.
Also, the income of the company will not change much in this case.

e If d,, represents a fair price like the distance tariff, the goal is to design a
fair zone tariff system.

e We also allow any other possibility for dy..

If L denotes the number of planned zones, the zone (planning) problem iden-
tifies a partition
zZ= {ZlaZQa"'azL}

of V (ie., Z; CV,i=1,2,..., L, the Z; are pairwise disjoint and UL, Z;, = V).
In the fare (planning) problem zone prices

c(p),p=0,1,2,...

are determined which depend only on the number of zones p in journey. Here
¢(p) denotes the price for passing p zone borders. In particular, ¢(0) gives the
fare for traveling within the same zone (without passing any zone border),
¢(1) is the price for passing one zone border, i.e., for going from one zone to
an adjacent one, and so on. To evaluate some partition Z with a zone price
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vector ¢, we need to count the number of zones on a path from u to v. To this
end, we need the following notation.

Notation 11.1. For each pair of stations u,v € V' let ny, denote the minimal
number of passed zone borders, when traveling from station u to station v.

Two remarks are added.

e If there are several paths possible from u to v we take a path realizing
the minimal value for n,,. This means that we assume that customers
choose the cheapest possibility for their journey. In regional transportation
this is usually satisfied, since in most cases the shortest and the cheapest
traveling possibility coincide. In long-distance rail transportation, however,
this assumption need not be true, since other criteria like the traveling
time and the number of changing activities become more important, and
do sometimes lead to other paths and not to the cheapest one.

e Our definition of n,, does not coincide with the usual notation of public
transportation companies. When counting the number of zones n/, used
within a trip from u to v in practice, the starting and the ending zone are
both included, as we did in Section 11.1. This means that n,, = ny,, + 1.
Referring once more to Figure 11.2 we see that for the trip from v; to vr
the number 7,,,, of passed zone borders is 2, while n;, ,. = 3, i.e., three
zones are touched.

As it will turn out later, our model can be stated more simply by using
the denotation n,, instead of nl,,,.

The new ticket price for traveling from u to v is then given by

- {c(nm) ifu#wv

0 if u=w.

Given the reference prices d,,, for a trip between stations u and v, the absolute
deviation in ticket price is calculated by

‘duv - zuv‘ = ‘duv - C(nuv>|~

Recall that Wy, is the number of customers traveling from station u to station
v. The minimization of the following three objective functions is of interest.

maximum absolute deviation: byax = maxy vev Wuv|duw — Zuv|
sum of absolute deviations: b1 = Y, ey Wuv|duw — Zuv|
sum of squared deviations: by =3, v W (duw — Zuw)?

All three objectives are considered to be good models by practitioners. The
first objective function, byax with identical weights models the fact that the
greatest deviation of ticket prices in the two different tariffs should be as small
as possible. It gives a bound for changes in the ticket prices. In the weighted
case, bpax minimizes the maximum deviation in the revenue of the company
over all possible trips.
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If W denotes the sum of all customers of the public transportation company,
ie, W = ZU,UGV Wy then ‘Ijﬁ, gives the average of all absolute deviations,

and ‘lj{i the average of all squared deviations in ticket prices. The objective
function by leads to a smaller percentage of strongly affected customers than
b1. Nevertheless, from our experience, by is slightly better accepted by the
practitioners than b,. Furthermore, we point out that deviations in price in-
creases and decreases are treated equally, such that the model reflects both
the interests of the customers and of the transportation companies.

Before we discuss how to compute the values n,, we introduce the following
notation.

Notation 11.2. Two zones Zy, Z; € Z are called adjacent if there exist stops
u € Zy, v € Z; such that {u,v} € E, i.e., with a direct ride in PTN.

To obtain the numbers n,, a shortest path algorithm, e.g., [Flo62, War62,
Dij59] can be used according to one of the following models.

Station Graph Model: We use the public transportation network PTN =
(V, E), but introduce new weights ¢y, for all {u,v} € E, defined by

P 0 if w and v are in the same zone
“v 1 if w and v are in adjacent zones.

The length of a shortest path between two stops equals the minimum
number of passed zone borders. This approach will be needed later to
update the zone distances in the greedy heuristic in Section 12.2.

Zone Graph Model: To reduce the size of the network we define the zone graph
GZ = (Z, Ez) by

zZ = {Zla"'azL}
E; ={{Z, 2} : Zy,Z; € Z and Zj, and Z, are adjacent}
ce =1 forallee E.

For u € Z;, and v € Z; we hence get the minimum number of passed zone
borders n,, on a trip from u to v as the length of a shortest path from
Zk to Zl in Gz.

The following example demonstrates the calculation of by ax, b1, and bs. Let a
PTN with a partition into three zones Z; = {v1,v2}, Z2 = {v3,v4}, and Z3 =
{vs} be given (see Figure 11.3). Suppose that W,,, = 1 for all u,v € V,u # v,
ie., W = 20. If we assume that the distance between any adjacent pair of
nodes is 1, the matrix d,, according to the distance tariff system may be

01234
10123
D=1]121012
32101
43210
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71 22 73
[ ) 1 [ ) 1 [ ] 1 [ ) 1 [ )
vl v2 v3 v4 v5

Fig. 11.3. The PTN of the example

(e )— (=) —(=>

Fig. 11.4. The corresponding zone graph Gz of the example

The corresponding zone graph Gz consists of three nodes (see Figure 11.4).
The number of passed zone borders between stations v and v is then given by

00112
00112
N=]11001
11001
22110

Suppose the new fares for passing p = 0, 1, or 2 zone borders are given by

c(0) =0.5
e(l)y=1
¢(2) = 1.5.

Then the new ticket prices can be calculated as

0 051 1 1.5

050 1 1 1.5
Z=11 1 0 051

1 1 050 1

15151 1 0

The deviations between the reference prices d,,,, and the new ticket prices zy.
are



11.4 A Model for the Zone Design Problem

0 051 2 25
050 0 1 1.5
D-Z=|1 0 0 051
2 1 050 0
25151 0 0

and finally the objective function values can be computed as

bmax = 2.5
by =20
by = 32,

217

i.e., the maximum absolute deviation is 2.5, the average absolute deviation is

1, and the average squared deviation is 1.6.
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Finding Zones and Zone Prices

In this chapter we deal with the counting zone design problem. We assume
that the public transportation network and the necessary data about the
customers in form of an OD-matrix is given. With the notation introduced in
the previous chapter, the counting zone design problem is given as follows.

(ZD-b)

Given the PTN, reference prices dy,, an OD-matriz with entries Wy, and
L € IN, find a partition of V into L zones Zx,k = 1,...,L and zone prices
c(p),p=1,...,L such that an objective function

b S {bmaxa bla b2}

18 minimized, where byax, b1, and bs are given as follows,

bmax(Z7 C) = un;l)%%/ Wuv‘duv - C(nuv>|
bl(Z, C) = Z Wuv‘duv - C(Tluv)|

u,veV

bQ(Z7C) = Z Wuv(duv - C(nuv))2'

u,veV

Chapter 12 is structured as follows: In the first section of this chapter
we deal with the fare problem, i.e., we assume that the zone partition Z
is already given and show how to find optimal zone prices c. We present
closed form solutions for each of the three objective functions. Then we turn
our attention to the zome problem in which we want to find the zones and
exemplarily investigate the case of (ZD-byax). We show that this problem is
NP-hard and we therefore propose three heuristic algorithms. We also discuss
useful extensions to apply the model in practice.
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12.1 The Fare Problem

In this section we solve the fare problem with respect to a given zone partition.
This means, we assume that the partition Z is already fixed and deal with
determining the zone prices

c(p),p=0,1,2,...

Our first result shows that a closed form solution is possible for each of the
three objectives bmax, b1, and by. To state the result we first introduce the
following denotation, restricting the fare problem to the price for passing p
zone borders for any fixed p.

Notation 12.1. Given p € {0,1,...,L} let
My, = {(u,v) : u,v € V,u # v, and ny, = p}.

Moreover, WP = Z(U’U)GMP Wy denotes the sum of all weights belonging to
pairs of stations in the set Mp.

Note that u # v is only necessary in the definition of M.

Theorem 12.2. Let Z = {Z1,Z3,...,Z1} be a given zone partition and let
dyuy be given reference prices. In order to minimize byax, b1, and ba we choose
forallp=0,1,...,L,

a)

z
* . p
Crax(P) == max dy, —
(u,v)EM, Wow
where z; is defined as
Wayv, W
z, = max o 2 (dul’vl - du2v2)
p U1,v1,U2,V2! Wulvl + Wu2v2

(u1,v1),(uz2,v2)EMp

b)

ci(p) = median{glm,, ce dug (u,v) € My}
~

Wy times

G =Y Wadu

P
4 (u,v)EM,
Proof. Given the zone partition Z we have to find fares ¢(p) € IR for all
p=0,1,..., minimizing byax, b1, and by, respectively. First we note that
each of the three objective functions can be separated into at most L + 1
independent subproblems, K,.x(p), K1(p), and Ka(p), respectively (for p =
0,1,...,1L).
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bmax = max ”uv|duv - Zuv|
u,veV

= x| max Wldn —c(p)l = max | Kmax(p)

b = Z Wuv|duv - Zuv|

u,veV

L L

S Waldw — o) = > Ki(p)
p=0meM, p=0

by = Z Wuv(duv - zuv)2

u,veV

L L
ST Wald — e0)® = Y Ka(p).
p=0

p=0meM,

Consequently, to minimize byayx, b1, and ba we determine the optimal fare ¢(p)
for p=0,1,..., L separately, in each of the three objective functions.

For bymax: For all p = 0,1,..., L the problem of finding a value ¢(p) that
minimizes

Kmax(p) = n?g\?p Win|dm — c(p)]

is well-known from location theory when locating a point on a line such
that the maximum distance to a given set of existing facilities on the
same line is minimized. The proof for the formula given in part a) of
the theorem can therefore be found in the location literature, see e.g.
[LMW88, Ham95]. Note that it is also known that for the optimal prices
C}ax We have

Kmax(p) = 2,- (12.1)

For by: Since

K1(p) = min Z Winldm — c(p)|
meM,

is a one-dimensional, piecewise linear and convex function, its minimiza-
tion is known in statistics (see e.g., [Hay81]) and in location theory as the
one-dimensional median problem (see, e.g. [Ham95, Pla95]). It is shown
that the above problem is solved by the so-called weighted median of the
set {d, : m € M,}, i.e., by any real number ¢ = ¢j(p) which satisfies

Z W we and

<
- 2
m:dm,<c
p
ORI

m:dy, >c
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For by: Here we have to minimize K»(p), i.e.,

min Z Wi (dpm, —c(p))2.

meM,

Using the theorem of Steiner (see e.g. [SV74]) of statistics, we note that
the weighted mean of the values in {d,, : m € M,} is the unique optimal
solution for ¢(p). ]

To demonstrate the results of Theorem 12.2 we continue the example of Sec-
tion 11.4, depicted in Figure 11.3 (see page 215). First we determine the
relations for the sets M),

Mo = {(v1,v2), (v2,v1), (v3,v4), (va,v3)}

M, = {(vla U3)7 (USa vl)v (v1>v4)> (U4a Ul)? (U2a ”U3), (v3,1)2),
(v2,v4), (v4,02), (vs,v5), (U5, v3), (Va,V5), (vs,v4) }

My = {(v1,v5), (v5,v1), (v2,v5), (U5, v2)}.

The optimal values for the zone prices with respect to the objective functions
bmax, b1, and by can hence be calculated as
zones ¢ .. €] ¢35 example
0 1 11 0.5
12 2% 1
2 35 335 15

where the last column contains the prices from the example. Finally, the
resulting objective values are:

*

objective function ¢ . ¢] ¢5 example

max
Dmax 1 1 1.167 2.5
b1 8§ 8 8.667 20
b 7 86.722 32

Note that the best objective value for byax is attained for the prices ¢} ., the

best objective value for b; for the prices ¢}, and the minimum of b, is attained
at b3.

Calculating the objective function by using the optimal fares according to
Theorem 12.2 implies the following results.
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Corollary 12.3. Given a zone partition Z = {Z1,Zs,...,Z1} and reference
prices dyy, the optimal values of the objective functions are given as follows.

a)

* _ *
bk = mzz}x e

b)

by = Z Wi (duw — ¢1(p)) + Z Wi (c1(p) — duv)

p (u,v)EMp: (u,v)EMp:
duv>ci(p) duv<ci(p)

b5 = ZVar{duv :(u,v) € My},
P

where Var denotes the variance of the set.

In practice, restrictions on the new fares are often given; sometimes there even
exist “politically” desired fares for the number of zones in a journey that have
to be realized. With the help of Corollary 12.3 one can easily calculate the
increase of the objective functions when using such given fares instead of the
optimal ones.

Another important consequence of Corollary 12.3 is that for the objective
function bmax the optimal fares ¢ ,.(p) are not needed for calculating the
optimal objective value for a given zone partition. This will be needed in the
next section when we are going to optimize the zone partition with respect to
bmax- If, additionally, by,ax is used in the unweighted case, i.e. with Wy, = 1
for all u,v € V, we can further simplify Theorem 12.2 and Corollary 12.3.
Recall that

Z*

ct = max dy, — ..~
max (P) (u,'u)€>1(\/[p Wi
Kmax uv d’lL’U
(p) (ulyvn)%%p Wl c(p)

*

ax We have

and for the optimal zone prices ¢
Kmax(p) = Z;, see (121)

Corollary 12.4. Let a zone partition Z2 = {Z1,Zs,...,Z1} and reference
prices duyy be given and assume equal weights W, = 1 for all (u,v) € V x V.

Then the optimal fares &, ... (p) and the corresponding objective values by, =
bmax(z c; )7 and K;ila

max
s Crax « are given by

*

Cmax(p) = dyy +  min duv>

max
2 <(u,v)€JV[p (u,v)EM,
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. 1 |
Kmax (p) = ((uril)ae)](v[p duv - (u,IBlenMp duv)

1
b* .= _ max max —dyy — min - dyy | -
WA 2 p=1,...,L \ (u,v)EM, (u,v)EM)p

Proof. We calculate z; as

S~ max Wiy Wi,
P mymeeM, Wi, + Wi,

1 .
= max d,, — min d,,
2 \meM, meM,

(dml - dmz)

and consequently,

£ 3
c = max d,, —
max (p ) me M,) m Wm

1 1
= max (dm ~ 4 max dg + 9 min dm)

meM, meM, me M,
1 .

= max d,, + min d,, | .
2 meM, meM,

max

immediately from part a) of Corollary 12.3. g

From (12.1) we know that z; = K3 (p); hence the remaining parts follow

We remark that for the zone design problem with arbitrary prices, similar
results can be derived (see [HS95, Sch94a]).

12.2 The Maximum Deviation Zone Design Problem

The consequence of the results of Section 12.1 is that we can concentrate on
finding the zones, since the zone pricing follows easily from the choice of the
objective function. We therefore turn our attention to the zone (planning)
problem. In particular, we now focus on the maximum deviation problem
(ZP-bmax) in the unweighted case.

Notation 12.5. For a given zone partition Z = {Z1,Za,...,Z1} and refer-
ence prices dy, let b7, and K7 .. denote the optimal objective function values

of the fare problem according to Corollary 12.4.

A first observation deals with the monotonicity of the objective function de-
pendent on the number of planned zones L. While it is easy to see that for
the zone design problem with arbitrary prices (see Section 11.1) all three ob-
jectives are monotone in L, this is not true for the zone design problem with
counting zones, as Figure 12.1 shows. The PTN in this example consists of
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eight nodes. Let us assume that W,, = 1 for all pairs of nodes u,v. The ref-
erence prices are given as weights between any two adjacent nodes, as shown
in the figure. Between any other pair of nodes the reference prices are given
as the sum of the weights along a shortest path connecting the nodes. For the
(unweighted) max absolute deviation problem, we first calculate the objective

value b} . for the graphed solution Z by Corollary 12.4.
. 1
Kmax(o) = 9 (1 - 1) =0
1
Kr..(1)= 5 (102 —100) =1
1

1
K. (2) = 9 (202 — 201) = 9’

hence b}, = 1. In any solution with L = 5 nonempty zones we will at least
have one zone containing only one single station. Then

1
K1) 2, (100 - 1)

= > 1,
leading to a strictly higher objective value than the graphed solution for L = 4.
Similarly, we can verify that also allowing empty zones will not yield a better
objective value than 1.

Unfortunately, the zone design problem with by,.x is NP-hard, even in the
unweighted case.

[ ] 1 [ ]
100
100 71
[ J [ J
1 74 72
[} [ J
73
100
100
o |

Fig. 12.1. An example in which the optimal solution for four zones is smaller than

the optimal solution for five zones.
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Theorem 12.6. The zone design problem with counting zones and objective
Sfunction byax is NP-hard for all fived L > 3.

Proof. We use a reduction to the problem partition into cliques for L = 3
cliques, which is NP-hard (see problem [GT15] in [GJ79b]). It is given as
follows.

(Partition into cliques) Given a graph G = (V, £), does there exists a partition
of V into three node sets Vi, Vs, and Vs, such that the induced subgraphs
G1,Go, and Gz are complete?

To reduce this problem to an unweighted zone design problem, we define the
public transportation network as a complete graph PTN = (V| E) by

V=Yu {0,170,270,371717172,[)3} and
E={{k1}:kleV}k#IL

Furthermore, let W, = 1 for all u,v € V' and define the reference prices as
follows.

1 if{u,v} €&
1 ifueV,ogV
dyy = 5 if there exists i = 1,2,3 such that {u,v} = {a;, b;}
2 ifuveV {uv}gé
2 if u,v &V, {u,v} # {a;,b;} foralli =1,2,3.

Claim: G can be partitioned into three cliques if and only if the zone design

problem in PTN has a solution Z with three zones and with b}, .. < Z.

—: Let V = V; UV, U V3 be the partition of G into cliques. Define Z; =

V; U{a;, b;} for i = 1,2, 3. Using Corollary 12.4 we calculate for the zone
partition Z = {Z1, Za, Zs} that

1 1\ 1
K = (1-_)=

. 1 1
Kmax(l) - 9 (2 1) - 27
such that we get by .. < Z.
<=: Let Z1, Zs, Z3 be a partition of V with b%,. < 2. Define V; = Z; NV for
i =1,2,3. First we prove that we can rename the Z; such that a;,b; € Z;
for ¢« = 1,2,3. This can be done by using Corollary 12.4 to verify the
following.
1. If a;, b; and another a; (or b;), j # ¢ belong to a single common zone,
then
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1

1 1
2( 2) 4

2. If a; and b; do not belong to the same zone, then they belong to two
different zones Z,, Z,, such that
e cither a; (or b;) is contained in Z, (or Z,), hence
by > K. (1)

max — max

1
Z 2 (dajbi - da,,b,,)

1 1 3
2 — = .

(272) =]

e or no other a;,b; is contained in Z, and Z,, implying that the
remaining zone satisfies condition 1; hence again b}, > i.

Now let u,v € V;. We have to show that the edge {u,v} € £. Assume the
contrary, i.e., dy, = 2. But this yields

bmax = Kmax(0)
1
> duv — da: b,
2, ( i)

Y

1 1
PR P
2< 2) 4

(again using Corollary 12.4), a contradiction.

For more than three zones, the proof can be done analogously with a reduction
to partition into L > 3 cliques. H]

We now discuss three heuristics for finding good zone partitions. As a moti-
vation, we first present the following two observations for getting upper and
lower bounds on the objective value byax 0f (TD-bmax)-

Lemma 12.7. For any zone partition Z we have

1 .
bnax < <J,Il%)€/ duy — min, duv) :
Proof. For any zone partition Z and any integer p we have that

% 1 .
Kaax(p) = ( a1y duw — (Jnin duv>

IN

1
max d,, — min d, .
2 \u,vev w u,veV w

Hence b, = maxp=1, .1, K} .. (p) also satisfies this inequality. a
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For the next bound we define the following two sets.
Notation 12.8. For a given zone partition Z, let

INT = {(u,v) : {u,v} € E and there exists Z € Z with u,v € Z},
BET = {(u,v) : {u,v} € E and there exist Z,Z5 € Z with
Z1# Zy and u € Zy,v € Za},
i.e., INT is the set of relations belonging to edges with endpoints in the inte-

rior of a zone, and BET contains relations with endpoints in adjacent zones
(between zones).

Lemma 12.9. Let a zone partition Z be given, together with the sets INT and
BET. Then the following statements hold.

1
1.8, > Ay — i d, .
max = o ((u,g)lgi(NT b (u,g)lérllNT 'w)

Y

1
2. bk Ay — i dyy | -
max = 9 ((u,gg]}S{ET U7 (wo)EBET U)

Proof.
1. Since INT C M, we have that

min  dy, < min  dy,, and

(u,v)€Mo (u,v) EINT

max dyy, > max  dyy.

(u,v)€ Mo (u,v) EINT

Hence we obtain
b;knax 2 Krtlax(o)

1

= ( max dy, — min dm,)
2 \(u,v)eMo (u,v)EMy

1 .
> ( max dy, — min d,,w> .
2 \ (u,v)€INT (u,0)€INT
2. Analogously, since BET C M; we have that

min dy, < min  dy,, and

(u,v)EM; (u,v)EBET
max dy, > max  dyy

(u,v)EMy (u,v)€BET

and the required result is then obtained as before by using b} .. >
Kx..(1). O

max
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Lemma 12.9 suggests a zone design in which edges with high weights are
collected in BET and edges with small weights in INT or vice versa. To be
more specific, let Diam be the maximal diameter over all zones in the zone
partition Z. Assuming that edge weights along a path are additive, we get

1

K:;LLLIIJ (p) = 9 ((ugl)aé)l(\/[p dyy — (u,Ivr;ienMp duv)

IN

1
1)Di dyy — i A
2 ((p+ JDiam +p <(u,v£I)12]§ET (u,f)lel%m >)

yielding that the maximal diameter Diam should be small, and consequently
edges with large weights should be in BET while edges with small weights
should be in INT. Following these considerations, we present three heuristics
for the zone design problem with counting zones.

Algorithms Based on Clustering Theory

The first algorithm is based on ideas from clustering theory and here in par-
ticular on the SAHN (sequential agglomerative hierarchical non-overlapping)
algorithms, see, e.g., [DOT74]. The idea is to start with n = |V| zones, each of
them containing one single station and to combine in each step the two clos-
est zones to a new one. Depending on the particular definition of the distance
between two zones, different algorithms can be obtained. Two of them have
been applied to the zone design problem: single linkage and complete linkage.

Algorithm 23: Zone design using SAHN-algorithms

Input: PTN, reference prices dyu,, L € IN.
Output: Zone partition with L nonempty zones.
Step 1. Start with a partition Z consisting of |V/| zones each of them
containing a single station.
Let d(Zu,Zy) = duv for all zones Z,,Z, € Z.
Step 2. Determine two zones Z, # Z, € Z with minimum distance d(Zu,Z,).
Step 3. Join Z, and Z, to a new zone Z; and get a new partition Z.
Step 4. Calculate the new distances to all Z € Z:
d(Zk, Z) = ; (d(Zu, Z2)+d(Zv, Z) + c|d(Zu, Z) — d(Z,, Z)])
Step 5. If the number of planned zones is attained, then Stop,
Qutput: Z,
else goto 2.

The parameter c in step 4 determines the formula for calculating the distance
between two zones. In the context of the zone design problem, we have used
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e c = —1 for the single linkage algorithm and
e c =1 for the complete linkage algorithm.

The interpretation is the following: In the single linkage algorithm, the dis-
tance between two zones is defined as the smallest distance between elements
of them, and consequently we join along a shortest edge in each step. In the
complete linkage algorithm, the distance between two zones is defined as the
maximum distance between their elements. Hence, in each step complete link-
age tries to minimize the maximum diameter of the zones.

Greedy Approach

This approach is a variant of the SAHN algorithms discussed above, but with
more emphasis on the specific structure of the zone design problem. Using the
basics of Algorithm 23, we calculate for all edges {Z,,, Z, } the objective value
buv when contracting {Z,,, Z,} of the current zone graph. Finally, we contract
the edge with smallest increase in the objective function. This is rather time
consuming, but as we will show in the next section, leads to very good results

in practice. The formulation of the greedy approach is the following:

Algorithm 24: Zone design by greedy approach

Input: PTN, reference prices du,, L € IN.
Output: Zone partition with L zones.
Step 1. Start with a partition Z consisting of |V/| zones each of them
containing a single station.
Step 2. For each edge {Z.,Z,} in Ez contract Z, and Z, temporally
and calculate bys, for the resulting zone partition.
Step 3. Contract the edge {Z,0,Z,0} permanently, where
by = min b,
{Zu,Zu}EEZ
and get a new partition Z.
Step 3. If the graph has L nodes, then Stop,
Output: Z,
else goto 2.

Spanning Tree Approach

The idea of the following heuristic is to determine a set of edges BET which
contains mainly edges with high weights. To this end, we start with a large
zone containing all stations and separate it into smaller zones. This is done
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by deleting edges in a spanning tree until the required number of zones is
attained. The heuristic is formulated next.

Algorithm 25: Zone design by spanning tree approach

Input: PTN, reference prices dyu,, L € IN.

Output: Zone partition with L non-empty zones.

Step 1. Find a maximum spanning tree 7' in the complete graph with
edge weights duyy .

Step 2. Delete the L — 1 largest edges of T and get a forest with
L components.

Step 3. Output: Zones are the connected components.

Note that in trees, the spanning tree approach is equivalent to the single
linkage algorithm of clustering theory. In general graphs, it is always possible
to find a spanning tree such that omitting its L — 1 largest edges leads to
the same result as single linkage. However, if we start with a spanning tree
with maximal weight (which performed best in practice) the spanning tree
approach differs significantly from single linkage.

Comparison of the Heuristics

We tested our algorithms on the data described above. The results of Algo-
rithms 23, 24, and 25 are shown in Figure 12.2. This figure shows the objective
values byax produced by the heuristics for any number of possible zones from
1 to 600. The objective values refer to a single trip ticket for an adult, given in
€. It turns out that in this practical application the greedy heuristic (Algo-
rithm 24) is the clear winner in terms of the objective value: it generated the
best results for any number of desired zones. On the other hand, the running
time of Algorithm 24 for all possible numbers of zones, i.e., from L = 1,...,600
was nearly two weeks altogether in our first implementation (on an AixJ90).
The spanning tree approach (Algorithm 25) and the single linkage algorithm
(Algorithm 23) both needed only a few hours, but the results are much less
convincing regarding the objective value by .x again. For a small number L
of desired zones, single linkage did better than the spanning tree approach,
while for a higher number of planned zones it was the other way round. This
is due to the fact that the spanning tree approach starts with only one zone,
while single linkage starts with 600 zones.

On a subset consisting of only 400 stations (or 54 mini-zones) the heuris-
tics have also been tested. In this smaller setting the running times of Algo-
rithms 23 and 25 were within seconds, and also Algorithm 24 needed only two
minutes to obtain again the clearly best results. The results for nine zones
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Fig. 12.2. Comparison of the heuristics: bmax graphed for any number L of planned
zones.

are shown graphically in Figures 12.3,12.4, and 12.5. Figure 12.3 shows a sug-
gestion for a zone partition which is due to the political districts in this area
of the Saarland. The objective value for this zone partition is bya.x = 2.63
€, i.e., there exists a customer that will have a difference of 2.63 € between
his current fare and the new one. The result of the single linkage algorithm
for nine zones is shown in Figure 12.4. As it is reported also in the literature
(see, e.g., [DOT74]), single linkage tends to form one large zone and a lot of
smaller zones surrounding it. This behavior is also shown in Figure 12.4. The
objective value of the graphed zone partition is 2.56 €. The objective value
in the spanning tree approach also was 2.56 € for nine zones, but without
these big differences in the sizes of the zones. The best results, however, were
obtained by the greedy approach with an objective value of only 1.92 €. The
corresponding zone partition is shown in Figure 12.5.

12.3 Extensions for Real-world Problems

For evaluating tariff zones in more detail, we use our own software WabPlan
[SS99]. For any given zone partition and zone prices it provides not only the
objective values of byax, b1, and by, but also the expected income for each of the
transportation companies in each ticket category. This is done by evaluating
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31110

Fig. 12.3. Political suggestion; bmax = 2.63 €

bincome = Z Wuv(zuv - duv) (122)

u,veV

as the deviation in the income of the public transportation company. This
expression assumes that customers do not change their behavior because of
tariff changes. Since this is not realistic in practice, we add price elasticity
factors when evaluating (12.2) for getting a better approximation of the in-
come. There are different definitions of the price elasticity; the one we use is
the following. Let d,,, denote the currently existing price for traveling from u
to v. Then the price elasticity factor pej.s: is given by

W W
DPelast = W y (12.3)

Zuv —duwy
where the number of new customers W5 is the only unknown value in this
formula. Solving this equation for W and replacing W, by W¢" in (12.2)
yields a more realistic approximation of the new income.

Formula (12.3) can be found , e.g., in [H6h77], and sometimes is referred to as
the shrinkage ratio, compare, e.g., [LMMS81]. Approximately, formula (12.3)
means that increasing the ticket price by 1% will result in a change in the
number of customers of pejqs:%. Since increasing the price usually yields a
reduction in the number of customers, and a reduction of the prices increases
the number of customers, the price elasticity factors pejqst are negative in
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Fig. 12.4. Solution of single linkage; bmax = 2.56 €

most cases. The only exceptions are prestige goods, which are bought because
they are expensive. Furthermore, if pejast < —1, the demand is called elastic,
while an elasticity factor 0 > pejase > —1 describes an inelastic demand. If
Pelast = —1 , the income will not change, i.e., the increase of the price and
the reduction of customers cancels out.

In (local) public transportation, all studies we are aware of confirm that the
demand is inelastic, i.e., that

-1< Pelast < 0.

The particular elasticity factor which is widely used is based on a rule of
thumb, derived from the classical Simpson and Curtin formula, see [Cur68].
They claimed a factor of —0.3. Many other — more recent — studies [LMMS81,
ta98, HK98a| roughly confirm this factor for single trip tickets, but suggest a
smaller factor, e.g., —0.2 for weekly, monthly and annual tickets. In practical
reports, often a more pessimistic point of view is used. Namely, the price
elasticity factor is only used for relations (u,v) for which the tickets get more
expensive, while for relations with a reduction in ticket price it is assumed
that the demand does not change. Neglecting new customers which might
be attracted in such relations makes sure that the new income is treated
pessimistically, i.e., it will not happen, that the loss in income is higher than
estimated.

Moreover, the public transportation companies are interested in learning
about which customers are hardly affected and which customers will be really
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Fig. 12.5. Solution of greedy algorithm; bmax = 1.92 €

annoyed. To this end, WabPlan presents graphics (for each ticket category sep-
arately) showing all trips for which the fare will increase or decrease dramat-
ically (see Figure 12.6 as an example). Statistical evaluations of the number
of relations with price changes, the number of customers affected, and the
absolute and relative amount of the price changes are also computed.

For practical purposes a lot of special rules for using fare zones are common.
A lot of them have also been implemented in our algorithms and tested within
our projects.

Empty zones: In most zone tariff systems, empty zones are used to increase
the number of zones in a journey and hence the fare for special relations.
Note that most given tariff systems can be modeled as a counting zone
tariff system, if enough empty zones are allowed.

Border stations: To avoid injustice, stations can be located on zone borders,
meaning that they belong to more than one zone. Since the zone tar-
iff system should be clear and understandable, we usually try to avoid
this. Fortunately, in many cases it turned out that border stations can be
avoided without losing anything in the objective values only by changing
the zone design.

Special rules for large zones: Also, some zones might be so large that they
have to be counted twice when passing them. Moreover, a special fare
structure can be implemented within large zones.
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Fig. 12.6. Zone planning with the software WabPlan in the state Saarland. The
lines show the (fictional) customers who will have a change in their ticket price which
is more than 5 Percent.

Sometimes, zone tariff systems are used to give discounts or to make public
transportation more convenient only for a special group of customers. In the
state of Sachsen-Anhalt, e.g., a zone tariff system was implemented only for
customers using at least two different public transportation companies. The
goal was to make these trips more attractive by

e offering a good ticket price, and
e providing a combination ticket which can be used for all public transporta-
tion companies of the trip.

The new ticket prices in such a system should not be cheaper than the cur-
rent prices of each single public transportation company; otherwise customers
could pretend to change into another bus or train to be allowed to pay the
cheaper price. Since customers who wish to change are still allowed to buy
separate tickets instead of the new combination ticket, they will always choose
the cheaper possibility. Hence, no customer will have to pay more as before, so
it is not possible to achieve a gain in the income of the public transportation
companies. The resulting zone design problem should hence be as attractive as
possible, but with only a small loss in the income of the public transportation
companies.



A

Integer Programming

Here we collect some fundamental results of integer programming which are
used throughout the text. We assume that the reader is familiar with linear
programming, and recommend textbooks as [NW88, Wol98] for the theory of
integer programming. All results of this short appendix can be found in both
of these books.

We consider the following integer programming problem:

min cx
(IP) st. Az <b
x e,

where ¢ € IR",b € IR™ and A is an m X n matrix.

Definition A.1. The linear programming relaxation (LP-IP) or short
LP-relaxation of an integer program (IP) is given by deleting the integer
constraints, i.e.

(IP) min{cz s.t. Az <b,x € Z"}
(LP-IP) min{cz s.t. Ax < b,z € R"}.

The relation between an integer program (IP) and its LP-relaxation (LP-IP)
is the following.

Lemma A.2. Let

2* = c* = min{cz s.t. Ax <bx e X"}
Z = ¢¥ = min{cz s.t. Az <b,x € R"}.

Then

(i) z < z*
(i1) If & € Z" then z* = Z and x* = T is an optimal solution of (IP).
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The lemma states that each solution of the LP-relaxation gives a lower bound
on the original program. Moreover, if the solution of the LP-relaxation hap-
pens to be integer, it is the optimal solution of the integer program. This
observation can be used to find polynomially solvable special cases of integer
programs, namely, if all vertices of the feasible set {z : Az < b,z € IR"} of
(LP-IP) are integer. In this case, we know that all basic solutions are integer,
and hence we conclude from the theory of linear programming that there ex-
ists an integer optimal solution Z. Lemma A.2 then yields the optimality of =
for the original integer program. Thus, in that case it is enough to solve the
LP-relaxation of the integer program.

To identify integer programs in which all vertices of the feasible set are integer,
we need the concept of total unimodularity.

Definition A.3. A matriz A is totally unimodular, if det(B) € {-—1,0,1}
for all square submatrices B of A.

If A is a totally unimodular matrix, then

e a;; € {—1,0,1} for all entries of the matrix A,
e the transposed AT is totally unimodular,
e (AJ|I) is totally unimodular (I is the m X m unit matrix).

An example of a matrix with entries only in {—1,0, 1}, but that is not totally
unimodular, is the following:

1 0-1
0-1 0
1 1 1

Totally unimodular matrices are important since their corresponding integer
programs can be solved by linear programming methods.

Theorem A.4. Let b € Z™ and let A be totally unimodular. Then all vertices
of {x € R" : Az < b} are integer. Consequently, each optimal basic solution
of (LP-IP) is an optimal solution for (IP).

Examples of totally unimodular matrices (resulting in polynomially solvable
integer programs) are

e incidence matrices of networks; this result is used in Sections 7.1 and 8.4
in Part II,

e matrices with the consecutive ones property, which play an important role
in Sections 3.4, 3.6, and in 4.3 in Part I,

e network matrices, mentioned both in Section 3.4 (Part I) and in Section 7.3
(Part II).
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Bicriteria Optimization

Here we briefly introduce bicriteria optimization problems, which are discussed
in Chapters 4 and 9. For an introduction to multicriteria optimization we refer
the reader to textbooks (e.g. [Ehr00]), a detailed state-of-the art survey of the
field is given by [FGEO05]. The results of this short overview can be found e.g.
in [Ehr00].

All bicriteria problems treated in this text are combinatorial optimization
problems, such that we will assume that the feasible set Feas consists of a
discrete set of points, i.e.,

Feas € Z".

The bicriteria optimization problem we consider is given by a feasible set
Feas C Z" and two objective functions f1, f3 : Feas — IR.

(BP) min <f1(x>> .

r€Feas f2(.’L‘>

Definition B.1. Let x1, x5 € Feas.

e 1, dominates x5 if

fi(z1) < fi(z2) and
fl(-'lh) < fl(x2>7

where at least one of the inequalities is strict.
e 1 € Feas is a Pareto solution, if there does not exist any y € Feas that
dominates x.

The goal in bicriteria optimization is to determine the Pareto solutions, i.e.,
the set of all € Feas which are non-dominated. However, it often is enough
to know the objective values of the Pareto solutions. To this end, let
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f(Feas) = { (ﬁgg) ‘x€ Feas}

denote the objective space of (BP). Then a point (?g; ) € f(Feas) is called
2

efficient, if x € Feas is a Pareto solution.

For an illustration, see Figure B.1. In this example let us assume that the
set of objective values for all points = € Feas is given by the points depicted
in the figure. Then the five filled points p1,...,ps are not dominated by any
other point, i.e., exactly these points are efficient.

f1

Fig. B.1. Efficient solutions of a bicriteria optimization problem.

For finding Pareto solutions we can solve a one-criteria optimization problem.
This method is called weighted sum scalarization.

Theorem B.2. If © is an optimal solution of
BP()  min Ai(x) + (1~ \)fo(a)

for some 0 < X < 1, then x is a Pareto solution of (BP).

Unfortunately, not all Pareto solutions can be found by weighted sum scalar-
ization, if the set Feas C Z" consists of a discrete set of points. In Figure B.1,
the efficient points p1, p3, and ps can be found by solving a weighted sum prob-
lem, while no X exists such that ps and p4 are optimal solutions of BP()\).

Definition B.3. A Pareto solution x is called supported if there exists A
with 0 < A < 1 such that x is the optimal solution of BP(\).



B Bicriteria Optimization 241

Note that the term supported is due to the following fact: If x is a supported
Pareto solution, then f(x) = <f1 () > lies on the boundary of the convex hull

fa(z)

of f(Feas). Hence there exists a supporting line of f(Feas) passing through
f ().

By weighted sum scalarization, we find exactly the set of supported Pareto
solutions. With the following result we can also find non-supported Pareto
solutions. It uses the constraint versions of (BP).

Lemma B.4. Let {i,j} = {1,2} and let x be a unique optimal solution of
min{f;(x) : © € Feas and f;(z) <y,}.

Then x is a Pareto solution of (BP).

Finally, we state the definition of lexicographic minimal solutions.

Definition B.5. Let {i,j} = {1,2}. x is called a lexicographic minimal
solution of (BP) for the order (f;, f;) if for all y € Feas one of the following
conditions holds.

o Bither fi(z) < fi(y),

o or fi(z) = fily) and f;(z) < f;(y).

Note that the lexicographic minimal solutions are always Pareto solutions.
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Gauges as Distance Measures

In the stop location problem (Part I) it is important to choose a suitable
function to measure the distance from a demand point to a stop or station.
Hence, in this section we briefly introduce the concept of gauges. For more
information, the reader is referred to [Min67], which is also the basis of this
appendix. Note that gauges have been used frequently in location theory, see,
e.g., [DKSWO01]. Although the following definitions and results can directly
be transferred to IR™ we only present the notation for two dimensions, since
we obviously only deal with stop location in the plane.

Geometrical observations play an important role for defining the candidate set
in Part I. Thus, it makes sense to use the following “geometrical” definition
of a norm.

Definition C.1. Let B be a compact convez set in IR? with nonempty interior
which is symmetric with respect to the origin. Let x € IR?. Then define the
norm v : R> = R as

v(z) :=1inf{\ > 0: 2 € AB}.

The following Lemma C.2 states that v satisfies the properties required for
norms, i.e., for all z,y € IR* and A € IR we have

C
C
C
C

N N N N
=W N =
S— N N N

On the other hand, all norms can be characterized by their unit balls B.
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Lemma C.2. The following results hold.

1. Let v be given as in Definition C.1. Then v satisfies (C.1) — (C.4).

2. Let v : R? — Rxq be given, such that ~ satisfies (C.1) — (C.4). Then
its unit ball B, = {x € R? : y(x) < 1} is a compact convex set with
nonempty interior which is symmetric with respect to the origin.

Examples for norms are

the Euclidean norm ly(z) = \/(71)2 + (22)2,

the Manhattan norm Iy (x) = |z1| + |z2],

the maximum norm (or Chebyshev norm) lo.(2) = max{|z1],|z2|},
the p-norms (1 < p < 00) ly(x) = /|21 [P + |z2|P.

The corresponding unit balls for the first three examples are depicted in Fig-
ure C.1.

a) Euclidean norm b) Manhattan norm ¢) maximum norm

Fig. C.1. The unit balls of the Euclidean, the Manhattan and the maximum norm.

If we drop the assumption that the set B is symmetric in Definition C.1, then
B does not define a norm, but a gauge.

Definition C.3. Let B be a compact convezx set in IR? containing the origin
in its interior. The gauge of x with respect to B is then defined as

v(z) ;== inf{\ > 0:x € AB}.

Note that the convexity of B is still required, but v(—z) = 7(z) does not hold
in general without the symmetry assumption.

The distance between two points z,y € IR? is defined by

d(z,y) =y — ).

If «y is a norm we obtain d(x,y) = d(y, =), while this need not be the case for
a gauge 7.
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Fig. C.2. Examples of gauges that are not norms.

Examples of gauges which are not norms are given in Figure C.2. In public
transportation, a distance measure for some demand point d can be con-
structed by defining

By = {z € IR? : 2 can be reached within a time of r minutes}

as the unit ball for demand point d and using the corresponding gauge g,
as the required distance measure. Note that the shape of B; depends on the
road network structure and on the public transportation system in the area
around d.
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Frequently Used Notation

General notation:

IN natural numbers including 0
7L integer numbers
IR real numbers
{u,v} undirected edge in a graph
(u,v) directed edge in a digraph
AT transpose of a matrix

© node-arc incidence matrix of a network

Public transportation network:

PTN = (V, E) public transportation network
V' set of stops of the PTN
elements denoted by u, v, v;
E  set of direct rides in the PTN
elements denoted by {u,v}, or by e

Data about customers:

W = (Wyy) OD-matrix, i.e., number of customers traveling from u to v
c. traffic load on edge e € E,
i.e., number of customers traveling along edge e
¢, traffic load through stop v € V

i.e., number of customers traveling through stop v
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wg demand in demand point d € D

wp demand in demand region D € D

wp number of customers traveling along path p € P
w, “traffic load” on activity a € A

w; number of customers really getting off at event i € £

Stop location:

D set of demand points or demand regions
elements denoted by d for demand points and by D for demand regions
G = (V,E) given graph in which the stops are to be located
T tracks, given as points on the embedding of graph G
vq gauge distance function of demand point d € D
vp gauge distance function of demand region D € D
g(s) edge e or node v in which point s € 7 is located
S existing stops or stations

S set of new stops or stations

Delay management:
(in the notation using event-activity networks)

P set of paths of customers
N = (€, A) event-activity network
Eqrr arrival events
Edep departure events
Await Waiting activities
Agrive driving activities
Achange changing activities
II; time for event i € £ in the original timetable
x; time for event ¢ € £ in the perturbed timetable
y; delay of event i € £
sq slack time of activity a € A
d; source delay of event i € £

Eaqer set of delayed events
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Tariff planning:

z
c(p)

L
zns
duv
M,

p

zone partition

price for traveling through p 4+ 1 zones,

i.e., for passing p zone borders

required number of zones

number of zones needed for traveling from u to v
reference price for a ticket from u to v

set of relations passing p zones

249



5
List of the Main Problems

(SL) continuous stop location problem (from scratch) 19
(SL?) continuous stop location problem (adding new stations) 19
(CSL) complete continuous stop location problem 21
(BSL) bicriteria continuous stop location problem 99
(BSL-time) minimizing the travel time in stop location 60
(BSL-cover) maximizing the covered population in stop location 60
(DSL) door-to-door travel time stop location problem 86
(CSL-region) complete continuous stop location problem

with demand regions 76
(BSL-region) bicriteria continuous stop location problem

with demand regions 7
(SCP) set covering problem 46
(SCPclp) set covering problem with consecutive ones property 32
(BSC) bicriteria set covering problem 66
(BSC-cover(K)) cardinality constraint set covering problem 69
(TDM) minimizing the total delay 120
(TDM-A) path-oriented formulation for minimizing the total delay 122
(TDM-B) linear formulation for minimizing the total delay 124
(TDM-C) activity-based formulation for minimizing the total delay 126
(TDM-const) minimizing the total delay assuming constant weights 136
(TDM-const-zero) minimizing the total delay assuming constant weights

and zero slack times 145
(BDM) bicriteria delay management problem 175
(GDM) general delay management problem 197
(ZD-byax) maximum deviation zone design problem 219
(ZD-b1) sum of absolute deviations zone design problem 219

(ZD-by) sum of squared deviations zone design problem 219
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almost consecutive ones property, 46
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delay management, 97, 194
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arrival event, 104

bicriteria delay management problem
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bicriteria optimization problem (BP),
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bicriteria stop location problem (BSL),
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changing activity, 104
complete stop location problem (CSL),
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conflict zone, 84
connection, 100
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missed, 102
consecutive ones property (clp), 29
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continuous stop location problem, 11
counting zone design problem, 219
counting zone tariff, 211
cover, 16

cover graph, 41
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covering matrix, 28

covering radius, 11
CPM-network, 112

critical path method (CPM), 111

delay
total, 119
delay arcs, 185
delay management problem, 95
bicriteria (BDM), 96, 175
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with fixed connections (TT), 96, 109
delay network, 185
delay arcs, 185
timetable arcs, 185
demand of a relation, 6
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departure event, 104
discrete time/cost tradeoff problem
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distance tariff, 208
unit tariff, 209
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door-to-door travel time, 75, 85
door-to-door travel time stop location
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e-constraint method, 61
efficient point, 240
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for delay management, 178
for stop location, 60
event
arrival event, 104
departure event, 104
event-activity network, 104

fare (planning) problem, 213, 220
feasible differential problem, 115
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general delay management problem
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late reduction, 133
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linear programming relaxation, 237
location set covering problem, 14, 28
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maximum coverage location problem,
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monotone matrix, 34
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never-meet property, 138
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of complete stop location problem, 22

of door-to-door travel time stop
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of general delay management
problem, 201

of stop location problem for demand

regions, 77
of zone planning problem, 226

OD-matrix, 6
origin-destination matrix, 6

Pareto solution, 239

supported, 240
for delay management, 178
for stop location, 60

partition into cliques, 226
path

maintained, 120
missed, 120

perturbed timetable, 95, 102, 107

feasible, 102, 107

polygonal line, 29

interval of, 29

potential (of a node), 115

price elasticity, 233

project network, 111

project planning, 111

public transportation network (PTN), 5

reduced solution

of bicriteria delay management, 180
of total delay management, 123, 131

reference prices, 207
relation (in public transport), 5
relaxation, 237

series parallel network, 183
set covering digraph, 37
set covering problem, 14, 28

unweighted, 35

source delay, 101, 107
stop location problem, 11

unweighted, 15

strictly monotone matrix, 34

tariff system

counting zone tariff, 207, 211
distance tariff, 208

fair, 207

zone tariff, 210

zone tariff with arbitrary prices, 210

tariff zone, 210

tension (of an arc), 115
time-minimal solution, 113
timetable, 100, 106

feasible, 100
perturbed timetable, 102, 107

timetable arcs, 112, 185
timetable event, 188
total delay, 119



total delay management problem
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with constant weights, 133
totally unimodular (TU), 238
track system, 15
traffic load, 6

of a station, 7

of an edge, 6
travel time, 75, 85

unit ball, 243
unit tariff, 209
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wait-depart decision, 95, 101
depart, 95
independent, 170
wait, 95
waiting activity, 104
weighted median, 221

zone graph, 215
zone planning problem, 213, 219
zone tariff, 210
counting zone tariff, 207, 211
with arbitrary prices, 210
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