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Foreword

Baker [9] defines scheduling as the problem of allocating scarce resources to activities over time!. In
this manuscript, we consider several scheduling problems with a variety of different environments.
The two parts of this manuscript provide an overview of two of our major research interests. The first
part (Chapters 2 to 5) is dedicated to polynomial time solutions of equal-processing—time scheduling
problems. The second one (Chapters 7 to 15) deals with the application of Constraint Programming
to scheduling. These two parts reflect the balance we have tried to keep between theoretical and
more applied research.

Although all the topics covered in this manuscript are related to scheduling, Parts 1 and 2 are
dedicated to very different aspects of scheduling. Some few results discussed in Part 1 are occasionally
used in Part 2 but they are independent one from another. In the following, we briefly review the
content Parts 1 and 2. More detailed introductions are provided in Sections 1 and 7 respectively.

Scheduling Equal Length Jobs

Looking through the listing of complexity results for scheduling problems [47] one can observe that
the vast majority of problems whose complexity status is unknown involve equal-processing—time
jobs. Hence, the state—of—the—art in studying the complexity of scheduling problems has reached the
level at which approaches and techniques successfully working for equal-processing—time scheduling
become especially important. The first part of this manuscript is dedicated to such problems. We
have tried to present, within a common framework, our recent results in this area.

e In Chapter 1, after having recalled the Graham, Lawler, Lenstra and Rinnooy Kan Classifica-
tion Scheme [113], we provide a brief description of equal-processing—time scheduling problems.
We discuss the difference between unit and equal-processing—time scheduling problems.

e In Chapter 2, we restrict our study to the single machine case with release dates (1|r;,p; =
p|F). We first show that when preemption is allowed and when processing times are equal,
we can minimize the weighted number of late jobs in polynomial time. We have a slightly
more general result for the non-preemptive case since our dynamic program can handle any
“ordered” objective function. Hence we show that > w;U;, > w;C; and Y, T; can be minimized
in polynomial time.

e In Chapter 3, we consider the situation where m identical parallel machines are available. In
the preemptive case we show that, under the hypothesis that all jobs are released at time 0, the
total tardiness problem can be solved in polynomial time thanks to a simple LP formulation
of the problem. We also present a dynamic program to minimize the weighted number of late
jobs. In the non-preemptive case, we generalize the results obtained on a single machine and
we show that, with arbitrary release dates, > w;U;,> w;C; and > T; can be minimized in
polynomial time for any fixed value of m. Finally, we study the weighted number of late jobs

1We have used the following terminology: For theoretical scheduling problems, we have “Jobs” and “Machines”, and
we follow the Classification Scheme of Graham, Lawler, Lenstra and Rinnooy Kan [113]. For multiprocessor problems,
we follow the widely used “Tasks/Processors” terminology. Finally, to present our Constraint Programming model, we
use the “Activity” and “Resource” terms and we will see how they can be used to model many theoretical scheduling
problems (e.g., job-shop, Resource-Constrained Project Scheduling, etc.).



criteria in a Unit Execution Time open-shop environment Om|p;; = 1,r;| > w;U;. We use a
result from Brucker, Jurisch and Jurisch to transform the UET open-shop into a preemptive
parallel machine problem and we show that it can be solved in polynomial time with a complex
Dynamic Program.

e In Chapter 4, we study the situation where a set of n tasks, subjected to release dates, have
to be scheduled on m parallel processors. We consider a particular multiprocessor scheduling
environment where, for each task i, a fixed number size; of processors is required to execute
the task. Yet, the processors required are not specified. We first show that Pm/|r;, size;, p; =
p| > C; can be solved in polynomial time by dynamic programming. Then we study the unit
execution time problem (p; = 1) and we show that the minimum maximal tardiness can be
computed in polynomial time when size; € {1, m}. In this problem, there are no more than
two possible sizes, either 1 (small tasks) or m (tall tasks), and we refer to it as the “tall/small”
problem.

e In Chapter 5, we study the situation where n jobs {Ji,...,J,} have to be scheduled on
a batching machine. Jobs cannot start before their release dates and all jobs of the same
batch start and are completed simultaneously, i.e., at the starting time (respectively at the
completion time) of the batch. Several types of batching machines are studied and for each of
them, we provide some new complexity results for the case where jobs have identical processing
times.

Table 1 summarizes the new polynomial time algorithms, for equal-length jobs, that we have obtained
in the last few years. As discussed in the introduction of Part 1, a subset only of these algorithms
is presented in this manuscript.

SINGLE MACHINE

Lpmtn, p; = p,7i| > wiU;
Lpi = p, il 22 wiUs
1|prec, pmin, p; = p,7i| > C;

§2.1 (Dyn. Prog.)
§2.2 (Dyn. Prog.)
[27]

PARALLEL MACHINES

Pml|pmtn, p; = p| Y- w;U;

Plp; = p, pmin| 3 T;

Pmlp; = p,ril{3° wiCy, T, 3o wili}
Pm|p; = 1, intree| > C;

Qlpi = 1, pmin| 37U,

P2|pmitn, outtree, r;,p; = 1> C;

Plp; = 1, chains, 7;| Liax

§3.1 (Dyn. Prog.)

§3.1 (LP Form.)

§3.2 (Dyn. Prog.)

[27]

27

[26] (ext. for any m by
Brucker et al. [42])

[27] (LP Form.)

MULTIPROCESSOR SCHEDULING

P|’I“1',p7; = 1,Si267; S {1,m}|Lmax

Pmlry, p; = p, size;| Y- C;

§4.2 (LP Form.
and Combinatorial Alg.)
§4.1 (Dyn. Prog.)

OPEN-SHOP

Omlpi; = 1,7 > wiU;

§3.3 (Dyn. Prog.)

BATCcHING
for F e {d> w;,Ci, > T;, > w; Ui }

1|p-batch,b < n,r;,p; = p|F
1|s-batch, r;, p; = p|F
1|p-batch, r;|regular function
1|s-batch| Y T;

§5.2 (Dyn. Prog.)
§5.2 (Dyn. Prog.)
§5.1 (Dyn. Prog., Pseudo-Poly.)
[18] (Dyn. Prog., Pseudo-Poly.)

Table 1: “Closed” p; = p Problems



Constraint-Based Scheduling 2

Constraint Programming is a problem-solving paradigm which establishes a neat distinction between,
on the one hand, a precise definition of the constraints that define the problem to be solved and, on
the other hand, the algorithms and heuristics enabling the selection and cancellation of decisions to
solve the problem. The main principles of Constraint Programming are:

e the separation between deductive “constraint propagation” methods, generating additional
constraints from existing constraints, and search algorithms, used to systematically explore
the solution space [206];

e the “locality principle”, which states that each constraint must propagate as locally as possible,
independently of the existence or the non-existence of other constraints [207];

e the distinction between the logical representation of constraints and the control of their use, in
accordance with the equation stated by Kowalski for logic programming: Algorithm = Logic
+ Control [132].

These principles have been widely applied in the area of scheduling, enabling the implementation
of flexible and extensible scheduling systems. Indeed, with Constraint Programming all the specific
constraints of a given problem can be represented and actually used as a guide toward a solution.

As the number of applications grew, the need emerged to reconcile the flexibility offered by
Constraint Programming with the efficiency of specialized Operations Research algorithms. The
first step consisted in adapting well-known Operations Research algorithms to the Constraint Pro-
gramming framework. As a second step, the success of the resulting tools opened a new area of
research aimed at the design and implementation of efficient algorithms embeddable in Constraint
Programming tools.

In this thesis, we provide a non-exhaustive overview of the most widely used Constraint-Based
Scheduling techniques. Following the principles of Constraint Programming, we have three distinct
sections:

e Chapter 7 introduces the basic principles of Constraint Programming and provides a model of
the constraints that are the most often encountered in scheduling problems.

e Chapters 8, 9, 10 and 11 are focused on the propagation of resource constraints which usually
are responsible for the “hardness” of the scheduling problem. In accordance with the locality
principle, Chapters 8 and 9 focus on the propagation of one resource constraint considered
independently of any other constraint. Chapter 8 deals with a resource of capacity one (which
can execute one activity at a time). Chapter 9 considers the more general case in which a
resource can execute several activities in parallel. Chapter 10 provides a theoretical comparison
of most of the constraint propagation techniques presented earlier. Chapter 11 considers a more
recent line of research, allowing to efficiently handle optimization objectives within resource
constraints.

e Chapters 12, 13 and 14 are dedicated to the resolution of several academic scheduling prob-
lems. These examples illustrate the use and the practical efficiency of the constraint propaga-
tion methods of the previous chapters. They also show that besides constraint propagation,
the exploration of the search space must be carefully designed, taking into account specific
properties of the considered problem (e.g., dominance relations, symmetries, possible use of
decomposition rules).

In conclusion, Chapter 15 mentions various extensions of the model and presents promising research
directions.

2Most of the material presented in this part comes from Constraint-Based Scheduling (Kluwer, 2001) by Ph.
Baptiste, C. Le Pape and W. Nuijten
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Chapter 1

Introduction

Looking through the listing of complexity results for scheduling problems [47] one can observe that
the vast majority of problems whose complexity status is unknown involve equal-processing—time
jobs. Hence, the state—of—the—art in studying the complexity of scheduling problems has reached the
level at which approaches and techniques successfully working for equal-processing—time scheduling
become especially important. The first part of this manuscript is dedicated to such problems. We
have tried to present, within a common framework, our recent results in this area.

In this introduction we briefly recall (Section 1.1) the Classification Scheme of Graham, Lawler,
Lenstra and Rinnooy Kan [113]. We then focus on scheduling problems with identical processing
times and we recall some basic results on the special case where processing times equal 1 (Section
1.2). Since many algorithms presented in the following chapters rely on Dynamic Programming, we
introduce this technique in Section 1.3. Finally, we provide in Section 1.4 a list of the problems
covered in this thesis and we also briefly mention some other results that we have obtained but that
are not described in this manuscript.

1.1 Classification Scheme

We use the classification scheme of Graham, Lawler, Lenstra and Rinnooy Kan [113, 38]. It is
widely used in scheduling theory and has been extended several times. It allows to represent a large
number of scheduling problems under the notation «|3|y. These parameters describe respectively
the machine environment, the job characteristics, and the optimality criterion. Here, we only present
the subset of the classification used in this manuscript.

Machine Environment («) « consists of 2 parameters a; and .
e a1 = 1 when a single machine is considered.
e a1 = P when the machines in the problem are identical.

e a1 = (Q when the machines are uniform, i.e., each machine has a speed that linearly affects
the processing times.

e a; = R when the machines are unrelated, i.e., the processing times on each machine have to
be specified.

e More complex machine environments like Flow-Shop (a7 = F'), Job-Shop (a1 = J) or Open-
Shop (a; = O) are also considered.

In the shop problems mentioned, the concept of a job is used. The term “job” is used when some
operations can be rearranged into a strongly related subset. Typically a job is a set of operations
linked by a set of precedence constraints. In the shop problems mentioned, each job J; consists of
a set of operations {O; 1,...,0;n,}, and the machine y;; on which each operation O; ; is to be



executed is known in advance. In the Job-Shop Problem, we have chain-like precedence constraints
between operations of the same job, ie., O;1 — O;2 — ... — O;,,. The Flow-Shop Problem
is a special case of the Job-Shop Problem where each job has the same machine ordering for its
operations, i.e., Vi, j i;; = j. In the Open-Shop Problem, there are no precedence constraints but
operations of the same job cannot be processed simultaneously.

The second parameter as denotes the number of machines in the problem. If this parameter is
omitted, the number of machines is arbitrary, i.e., it is provided in the data of each instance of the
problem. For example, @« = P5 means that there are 5 identical machines while & = R means that
there are an unspecified number of unrelated machines.

Job Characteristics () As said, the term job is used when some operations can be rearranged
into a strongly related subset. Jobs can themselves be related by precedence constraints. The
nature of the precedence graph induced by these constraints, if any, is indicated by one of the
strings “chain”, “tree”, “prec’, meaning that the precedence graph is a chain, a tree, or any graph.

When jobs are subjected to release dates before which they cannot start, the string “r;” is added
to 3. When jobs are subjected to deadlines before which they must be completed, the string “d;”
is added. “p, = p” and “p; = 1”7 denote that jobs have identical and unitary processing times,
respectively. When preemption is allowed, “pmtn” is added to S.

In most of the classical scheduling models, it is assumed that each operation is processed on one
machine at a time. However, the relatively recent development of multiprocessor computer systems
and of complex manufacturing environments has led researchers to study more complex situations
where each operation requires simultaneously several machines (see for instance [35, 88]). We follow
the multiprocessor scheduling terminology where “operations” are called “tasks” and “machines”
are called “processors”.

e The notation size; is used when for each operation ¢, a fixed number size; of processors is
required to execute the task (yet, the processors required are not specified).

e The notation fiz; is used when, for each operation i, the set of processors to be used is known
in advance.

We also study some batching problems and we follow Brucker and Knust terminology [47]. In
a batching problem, jobs start and are completed simultaneously. On a serial batching machine
(“s-batch”), the length of a batch equals the sum of the processing times of its jobs. On a parallel
batching machine (“p-batch”), there are at most b jobs per batch and the length of a batch is the
largest processing time of its jobs. These environments are detailed in Chapter 5.

Optimality Criterion (v) In the following, C; denotes the completion time of the job J;. Most
of the classical scheduling criteria take into account a due date d; that one would like to meet for
each job. In contrast to a deadline d; which is mandatory, a due date d; can be seen as a preference.
The tardiness T; of J; is defined as T; = max(0,C; — d;). The notation U; is used to denote a unit
penalty per late job, i.e., U; equals 0 when C; < d; and equals 1 otherwise.

Scheduling criteria F' are either formulated as a sum or as a maximum. A weight per job w; may
be used to give more importance to some jobs. We mention the following well-known optimality
criteria:

e Makespan: F' = Cpax = max C}

e Total weighted flow time: F = > w;C;

e Maximum tardiness: F' = Tax = maxT;

e Total weighted tardiness: F' =3 w;T;

e Total weighted number of late jobs: F =Y w;U;

See also Figure 1.1 for some scheduling related objective functions.
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Figure 1.1: Objective functions

1.2 Unit vs. Identical Processing Times

When there there is no-precedence constraints, and when the machines are identical, the problem
of scheduling unit-processing time jobs, for any regular function F reduces to a simple flow (or
assignment) problem.

In the following we assume that F' = _ f; is a sum function. Consider an optimal active schedule
for Plr;,p; = 1|F. A schedule is said to be active if no job can start earlier without delaying another
one or violating its release date. It is easy to see that active schedules are dominant for any regular
functions. There are only O(n) relevant time points. This can be seen by considering the two
smallest release dates r and ' (r < r'). Suppose x jobs have r as release date. If © < r’ — r then we
have at most z relevant time points from r until 7+ x as it is not useful to schedule any of the x jobs
after r + . We can then continue our reasoning with 7’ and the smallest release date larger than r’
(r"). If & > " — r then we have at most ' — r relevant time points between r and r’, and we can
continue our reasoning with r’ and r”/ and by temporarily assigning a release date r’ to z — (r' — r)
jobs that have an original release date r. By recursively following this reasoning we can see that we
will not have more relevant time points than jobs. The cost of scheduling a job J; at a time point ¢

Cost of scheduling J; at #,

h
Ji
flow < 1 t flow <m
Ja
. I3 .
jobs time
A
Iy
Iy

Figure 1.2: Min cost flow for unit execution time schedules.

(r; <t)is fi(t). Moreover, at each time point ¢, less than m jobs can execute. Given the network
of Figure 1.2, a maximal flow whose cost is minimal corresponds to an optimal schedule. It can be
computed in polynomial time. We refer to [86] for a detailed study of this problem and extensions
to uniform parallel machines.

When processing times are equal, the problem cannot, a priori, be reduced to a flow problem.
However, if there are no release dates, then on active schedules, start times equal 0 modulo p and
so, the problem P|p; = p|>_ f; can be reduced to P|p; = 1] f! where f!(t) = f/(pt). Hence, the
flow-based approach also applies.

Although the network flow model does not work in general, many problems with identical process-
ing times are still solvable in polynomial time. We have introduced a set of dynamic programming
algorithms for this special case.



1.3 Dynamic Programming

Dynamic Programming [32] is “an algorithmic technique in which an optimization problem is solved
by caching subproblem solutions (memoization) rather than recomputing them” [172]. There are
two common characteristics to problems that can be solved by dynamic programming.

e An optimal solution can be decomposed into a set of optimal solutions of sub-problems.
e There are “few” relevant sub-problems to consider; where few means polynomially bounded.

The art of Dynamic Programming lies in the definition of the sub-problems to consider. This can
be very easy like in the knapsack problem (given items of different values and volumes, find the
most valuable set of items that fit in a knapsack of fixed volume) where each sub-problem is defined
by two integer values, the first one identifies the subset of items to consider and the second one is
the remaining volume of the knapsack. Unfortunately, sub-problems are not always easy to identify
and in most of the cases described in the following chapters, we need some more or less complex
dominance rules on optimal schedules to identify them.

1.4 Covered Problems

In the following sections, we present a subset of the complexity results that we have recently obtained.
Although we study several scheduling environment (single machine, parallel machine, open-shop,
ete.), almost all the problems discussed in the following chapters have two common characteristics:

e Jobs have identical processing times,
e machines are identical,
e and there are no precedence constraints.

We have also studied several other theoretical scheduling problems (1|prec, pmitn,p; = p, 7> Cy,
Pm|p; = 1,intree| Y, C;, Qp; = 1, pmin| Y U;, P|p; = 1, chains, r;| Limax [27]; P2|pmin, outtree, r;, p; =
1|>°C; [26] and 1|s-batch| Y T; [18]) that do not have this three major characteristics. The results
obtained on these problems are not reported in this manuscript.

For several of the problems studied in the following sections, we present a solution procedure
based on dynamic programming. Such algorithms rely on dominance properties that identify a
special job, which, once it is scheduled, allows us to split the problem into two independant sub-
problems. The existence of this key job comes from the fact that we can extensively exchange jobs
(the absence of precedence consraints and the equal length of jobs play a key role at this point).

Another key observation we use to obtain polynomial-time solutions to non-preemptive problems
with equal execution times is that there are very few possible starting times. Indeed, since an optimal
non-preemptive schedule is active, i.e., no operation can be shifted to the left without the violation
of a constraint, we will see that starting times equal release dates modulo the processing time. In
the following, although its definition varies with the exact scheduling environment, © always denotes
the set of all possible starting and completion times.



Chapter 2

Scheduling Equal Length Jobs on a
Single Machine

In this Chapter, we restrict our study to the single machine case (1|r;,p; = p|F). We first show
(Section 2.1) that when preemption is allowed and when processing times are equal, we can mini-
mize the weighted number of late jobs in polynomial time. The corresponding algorithm has been
published in [12]. We have a slightly more general result (Section 2.2) for the non-preemptive case
since our dynamic program can handle any ordered objective function (see Definition 2). Hence we
show that > w;U;, > w;C; and > T; can be minimized in polynomial time. These results have been
published in [13].

2.1 Preemptive Problem, 1|r;, pmtn,p; = p| > w;U;

1|pmtn,rj, > w;U; is NP-hard but can be solved in pseudo-polynomial time by Lawler’s algorithm
[142] whose time and space complexities are respectively O(nk?W?) and O(k?W), where k is the
number of distinct release dates and where W is the sum of the weights of the jobs. If weights
are equal 1|pmtn,r;| > U;, the problem obviously becomes strongly polynomial; the time and space
bounds of Lawler’s algorithm reducing to O(n®k?) and O(nk?). So, O(n®) and O(n?) if all release
dates are distinct. In [14], we describe an algorithm for this special case that improves the bounds
to respectively O(n*) and O(n?).

When processing times are equal, the status of the weighted problem was still open. In the
following, we describe a dynamic programming from [12] that solves this special case.

2.1.1 Problem Reformulation

Let O be a subset of jobs and let JPS be the preemptive schedule of these jobs associated to the
EDD dispatching rule: whenever the machine is free and one job is available, schedule the job J;
for which d; is the smallest. If a job Jj becomes available while J; is in process, stop J; and start
Jj if Jj is strictly smaller than d;: otherwise continue J;. Jackson Preemptive Schedule has several
interesting properties (e.g., [55]). In particular, if a job is scheduled on JPS after its due date, there
is no preemptive schedule of O where all jobs are on-time. In the following, O is said to be feasible
if and only if all jobs are on-time in its JPS. Given this definition, searching for a schedule on which
the weighted number of late jobs is minimal, reduces to finding a set of jobs whose weight is maximal
and whose JPS is feasible.



2.1.2 Dominance Property

Proposition 1. For any subset of jobs Z, the start and end times of the jobs on the JPS of Z belong
to the set ©.
© = {t|3r;,A €{0,...,n},t =r; + Ip}.

Proof. We first prove that the end time of a job on the JPS of Z belongs to ©. Let J; be any job
and let s and e be respectively its start and end times on JPS. Let ¢ be the minimal time point such
that between ¢t and s JPS is never idle. Because of the structure of JPS, ¢ is a release date, say r.
The jobs that execute (even partially) between s and e do not execute before s nor after e (because
Jackson Preemptive schedule is based upon the EDD rule). Thus e — s is a multiple of p. Two cases
can occur:

e Either Ji causes an interruption and hence s = ry.

e Or Ji does not cause any interruption and hence the jobs that execute between r, and s, are
fully scheduled in this interval. Consequently, s — t is a multiple of p.

In both cases, there is a release date ry (either 74 or r;) such that between 7, and e, JPS is never
idle and such that e is equal to 7, modulo p. On top of that, the distance between r, and e is not
greater than np (because JPS is not idle). Hence, e € O.

Now consider the start time of any job on JPS. This time point is either the release date of the
job or is equal to the end time of the "previous" one. Thus, start times also belong to ©. O

Definition 1. For any time points t,,t, in © with u < v and for any integer value k such that
1 <k<n,

o let Up(ty,ty) = {Jilt <k ty, <1 <tp}

o and for anym < n, let Wi (ty, t,, m) be the mazimal weight of a subset Z C Uy(ty,t,) of m jobs
such that, the JPS of Z is feasible and ends before t,,. If there is no such subset, Wk(t,,t,,m)
18 set to —oo.

In the following, we note © = {t1,to,...,t,} the ordered set of distinct time-points in ©. Recall
that ¢ < n2.

Schedule
corresponding to
Wk-l (txv tyy mz)

Schedule Schedule
corresponding to corresponding to
Wk-l(tmtmml) Jk Wk-l(tx‘9t\"m3)

t, t, t, t, time

Figure 2.1: Preemptive Schedule of J

Proposition 2. For any time points ty,t, € © with u < v and any integer values k and m such
that 1 <k <mn and 1 <m <n, Wi(ty,t,,m) can be computed as follows:

Ifri & [tu,tv), Wi(tu, to,m) = Wi_1(tu, ty, m). Otherwise, Wi (ty, ty, m) = max(Wx_1(ty, t,, m), W)
where W' is the maximum of

kal(tuata:; ml) + kal(twatya m2) + Wk*l(tyvtv7m3) + wy



under the constraints
ty,ty €O

max(rg, ty) <ty <ty < min(dg,t,)
mi+mes+mg=m-—1
p(ma+1)=t, —t,

Proof. Tt is obvious that if ri & [t,,ty), Wi(ty, ty, m) is equal to Wi_1 (ty,ty, m). In the following,
we suppose that 7 € [ty ty).
We first prove that max(Wy_1 (tu, ty, m), W) < Wi(tu, ty, m).

o Case 1: Wi_1(ty,t,,m) > W'. Since Up_1(tu,ty) C Ug(tu,t,), we have

max(Wy_1 (tu, ty,m), W) < Wg(ty, t,, m).

o Case 2: W’ > Wy_1(ty,tys, m). There exist t, € O,t, € O and 3 integers mq, mo, ms such that

max(rg, ty,) <ty <t, <min(dg,t,)
mi+me+mg=m-—1
W' = Whi_1(tu, te,m1) + We_1(te, ty, mo) + Wi_1(ty, ty, m3)) +wp

Obviously, the subsets Up_1(tu,ts), Us—1(ts, ty) and Uk_1(ty,t,) do not intersect. Thus, the
JPS schedules of the subsets that realize Wy_1 (ty, to, m1), Wi—1(ts, ty, me) and Wi_1(ty, t,, ms3),
put one after another define a valid overall schedule of a set of m —1 jobs taken in Ug_1 (¢4, ty)-
Moreover, between t,, and t, there is enough space to schedule Ji since mg jobs in Ug_1 (¢, ty)
are scheduled and since p(ms + 1) = t, — t, (see Figure 2.1). As a consequence, W' <
Wk(tu, tv, m)

Now, we prove that Wy (ty,t,, m) < max(Wx—_1(ty,ts,m), W’). We only consider the case where
Wi (tw,ty, m) is finite otherwise the claim holds. Consider a set Z that realizes Wi (ty, t,, m). If Jy
does not belong to Z then Wy (ty,t,,m) = Wi_1(ty, ty,m) < max(Wi_1(ty,t,,m), W’). Suppose
now that Jp € Z. Let ¢, and ¢, be the start and end times of Ji on the JPS of Z. Thanks to
Proposition 1, we know that ¢, € © and t, € ©. We also have max(ry, t,) < tp <ty < min(dg,ty).
Let Z1, Za, Z3 be the partition of Z — {Ji} into the jobs that have a release date between t,, and ¢,
between ¢, and ¢, and between ¢, and t,. Because of the structure of JPS(Jj is the job whose due
date is maximal), all jobs in Z; are completed before ¢,. Moreover, all jobs in Z5 start after ¢, and are
completed before t,, and all jobs in Z3 are completed before ¢,,. On top of that, p(|Za|+1) = t, —t,
because Jj is also scheduled between t, and t,. Moreover, we have |Z1| + |Z2| + |Z3] + 1 = m.
Finally the weight of Z; is not greater than Wy_1(ty,tz,|Z1]|), the weight of Z5 is not greater
than Wy_1(ts,ty,|Z2|) and the weight of Z3 is not greater than Wy_1(ty,t,,|Z3]). This leads to
Wi (tu, ty,m) < max(Wi_1(ty, ty,,m), W'). O

Our dynamic programming algorithm relies on the above proposition. The values of Wy (., t,, m)
are stored in a multi-dimensional array of size O(n%) (n possible values for k, n? possible values for
tu, n? possible values for t,, and n possible values for m).

e In the initialization phase the value of W (¢, t,, m) is set to wy if m = 1 and if p is not greater
than min(dl, tv) — max(rl,tu) and to —oo otherwise.

e We then iterate from k = 2 to k = n. Each time, W}, is computed for all the possible values
of the parameters thanks to the formula of Proposition 2 and to the values of W} _1 computed
at the previous step.

The maximum weighted number of on-time jobs is equal to
max (W, (to, tq, 1), Wn(to, tq,2), ..., Wi(to, tq,n)).

The overall complexity of the algorithm is O(n®) for the initialization phase. For each value of k,
O(n®) values of W}, have to be computed. For each of them, a maximum among O(n*) terms has



to be computed (for given values of ¢;,m1 and mo, there is only one possible value for both ¢, and
mg). This leads to an overall time complexity of O(n'0). A rough analysis of the space complexity
leads to an O(n%) bound but since, at each step of the outer loop on k, one only needs the values of
W computed at the previous step (k — 1), the algorithm can be implemented with 2 arrays of O(n?)
size (one for the current values of W and one for the previous value of W).

2.2 Non-Preemptive Problems, 1|r;,p;, = p|>_ fi(C))

In this section, we consider the scheduling situation where n jobs Ji, ..., J, have to be scheduled on
a single machine. Each job is described by a release date r;, a processing time p; and a cost function
fi(t). This function represents the cost induced by J; when it is completed at time ¢. The problem
of minimizing the sum of the f; functions consists of finding a set of completion times C; for each
job J; such that (1) jobs start after their release date, i.e., Vi, C; — p; > 1, (2) jobs do not overlap,
and (3) the objective function ), fi(C;) is minimal. In the following, a schedule meeting (1) and
(2) is said to be feasible.

It is shown in [53, 55, 109] that the problem of minimizing the number of late jobs (f; = U;)
is polynomial as soon as processing times are equal, while the general problem is NP-hard [108].
Simons ([201]) describes a polynomial algorithm to minimize the sum of the completion times when
processing times are equal. Note that Simon’s algorithm with parallel machines too and that in the
single machine case, arbitrary precedence constraints can be taken into account.

These results leave open the status of 1|r;, p; = p| Y w;U; 1|ri, pi = p| > w;iCi, Uri,pi = p| > T
and 1|r;, p; = p| > w;T;. In the following, we show that single machine problems with identical pro-
cessing times can be solved polynomially for a large class of so called ordered objective functions.
All these results are extend to parallel machines problems in Chapter 3.

Definition 2. F is an ordered objective function if and only if :
1. F is a sum function, i.e., F =5 fi(C;),
2. F is regular, i.e., Vi, f; is non-decreasing,
3. fi is constant after a time point &;, i.e., ¥Vt > &;, fi(t) = w;,
4. Y1 <j, 6; <65 and t — (fi — f;)(t) is non-decreasing over [0, §;].

The last condition of the definition ensures that the function has a “Monge”-like property. For
such functions, it is known (e.g. [38]) that many unit execution time scheduling problems are poly-
nomially solvable.

It is easy to verify that the weighted number of late jobs, > w;U;, is an ordered objective function.
On the contrary, Y w;C; and Y. T; are not ordered objective functions. However, conditions 1 and
2 of Definition 2 hold for these functions and jobs can be renumbered to meet condition 4.

We show how a function like Y w;C; or > T; can be modified, without changing the optimum
value, to become an ordered objective function: Consider a large time point 7" and alter the functions
fi after T so that V¢ > T, f;(t) = M, where M is another large value. If T and M are large enough,
the optimum of the modified problem is also the optimum of the original one. Moreover, the modified
functions are ordered objective functions.

From now on, we restrict our study to ordered objective functions and we have §; < --- < §,.
By analogy with due date scheduling, we say that a job is late when it is completed after §; and
that it is on-time otherwise. The “late” cost is w; and the early cost is time-dependant. Notice that
a late job can be scheduled arbitrary late.

We first introduce a dominance property (Section 2.2.1) on starting times and we describe the
variables of the dynamic programming algorithm and the Theorem that links them together (Sec-
tion 2.2.2). The dynamic programming algorithm itself is described in Section 2.2.3.



2.2.1 Dominance Property

Proposition 3 provides a characterization of the time points at which jobs start and end on active
schedules.

Proposition 3. In active schedules, start and completion times belong to
© = {t|3r;, AN €{0,...,n},t =r; + Ip}.

Proof. Consider an active schedule and a job Ji. Let ¢ be the largest time point, before the start
time of Ji, at which the machine is idle immediately before ¢. If ¢ is not a release date, the job
scheduled immediately after ¢ could be scheduled earlier and thus the schedule would not be active.
t is then a release date, say r;. Between r; and the starting time of Ji, [ jobs execute (0 <[ < n—1).
Hence the starting time and the ending time of Ji belong to ©. O

Since active schedules are dominant for regular objective functions, we will restrict our search to
schedules where starting times belong to ©.

2.2.2 Variables Definition and Decomposition Scheme

Recall that late jobs can be scheduled arbitrary late. Hence, there is no point to assign a starting
time to late jobs. In the following, when we refer to a schedule H of some subset of jobs O, it does
not mean that all jobs in O are in the schedule (the on-time jobs only are in the schedule). So the
“cost” of H with respect to O is

e the sum, over all jobs J; € O scheduled in H, of f;(C;)
e plus the sum, over all other jobs J; € O not scheduled in ‘H, of w;.

For any integer k < n, let Ug(s, e) be the set of jobs whose index is lower than or equal to k and
whose release date is in the interval [s,e) (same definition as in the preemptive case). Let Fj(s,e€)
be the minimal cost over all feasible schedules H of the jobs in U (s — p, e) such that

1. no machine is used before s on H,
2. no machine is used after e on H,
3. starting times of jobs on H belong to ©.

Fy(s,e) is always defined since an empty schedule (i.e., a schedule where all jobs of Ug(s — p,e)
are late) is a feasible schedule and meets Constraints 1, 2 and 3. Notice that given our definition,
Fy(s,e) is equal to 0.

N / /7

S ty Jk e

Figure 2.2: Relative positions of Jj. (starting at ¢x), s and e.

Proposition 4. Let k € [1,n] and let [s,e) be any time interval. If ri, ¢ [s — p,e), Fi(s,e) =
Fi_1(s,e). If i, € [s — p,e), then Fi(s,e) is equal to min(wy, + Fi—1(s,€), F'); where

F' = min Fr1(s,ty) + Fr—1(tx, +p,e) + fr(tx +p).
max(s,rg) < tg

ti +p < min(e, §x)
t, € ©

(If F' is undefined, assume that F' = 00.)



Proof. If r, ¢ [s — p, e) the proposition holds because Uy (s — p,e) = Uk_1(s — p,e). Now, assume
that ry € [s — p, e).
We first prove that wy + Fi_1(s,e) > Fi(s,e) and that F’' > Fi(s,e).

e The schedule that realizes Fy_1(s, e) and where Jy, is late is feasible for the set of jobs Ug(s —
p,e). The cost of this schedule is wy + Fr—1(s,€). So, we have wy + Fix_1(s,e) > Fi(s,e)

e Assume that F” is finite. According to the definition of F”, there exists a time point ¢, such that
(1) ¢ > max(s, k), (2) tx < min(e,dx) —p and (3) F' = Fy_1(s,t) + Fe—1(tx, e) + fx(tx + D).
Let H; and Ha be two schedules that realizes respectively Fi_1(s,tr) and Fr_1(tx + p,e).
Notice that any job in Ug_1(s — p, e) is either late or scheduled in H; or in Hs. Consider the
schedule H built as follows: schedule Jj, at time t; and “add” H; and Hs. Given the definition
of Fi_1, H is a feasible schedule of Uy(s — p,e), i.e., jobs do not overlap in time and start
(after their release dates) at time points that obviously belong to ©. On top of that, H is idle
before s and after e. Since tx + p < 0, J is on-time and thus, the cost of H is exactly F”.
Hence, F' > Fy(s,e).

We now prove that min(wy + F—1(s,e), F') < Fi(s,e). Consider a schedule that realizes Fy(s, e)
and let O be the set of jobs scheduled in this schedule (jobs in O — Ug(s — p, e) are late). Among all
schedules (1) that realize Fy(s,e) and (2) in which the same set of jobs O are scheduled, consider
the schedule ‘H that lexicographically minimizes the vector made of completion times of jobs in O.
(The completion time of the job in O, with the smallest index, is minimum, then the completion
time of the job in O, with the second smallest index, etc.). The job J is either late or on-time on

H.

e If J;, is late then H is also a feasible schedule for Uy_1(s—p, €) and its cost is exactly Fi (s, e)—wy
(the late cost wy is removed since Ji is not considered any longer). Thus, Fj(s,e) — wp >
Fi_1(s,e) and our claim holds.

e Now assume that J; is on-time and let ¢ € © be the starting time of Ji in H. Note that

try + p < min(e,d;) and max(s,r;) < tg. In the following, we show that this starting time
allows us to “partition” all jobs.
Suppose that there is a job J; with r; < t; that is executed on-time after Ji, at time ¢; in ‘H
(tx < t;). Let H' be the schedule obtained from H by exchanging the jobs J; and Ji. The
exchange is valid because r; < t; and moreover, both jobs remain on-time because §; < Jy.
The relative cost A of the exchange is

A = filtk+p)+ fu(ti +p) — (fi(ti +p) + fr(tx +p))
= (fi = fo)tr +p) = (fi = fx)(ti + D).

Note that ¢; + p < 0; because J; is on-time. Moreover, i < k and thus t — (f; — fr)(t) is
non-decreasing over [0, d;]. Hence A < 0. Given the definition of Fi(s,e), A cannot be strictly
negative (this would contradict the fact that H realizes the minimum). Hence H and H’ have
the same cost. However, H' is better than H for the lexicographical order. This contradicts
our hypothesis on H. Hence, all jobs with a release date lower than or equal to ty are late or
are scheduled before ty.

Now, let us decompose H. Let H; and Ha denote the left and the right parts of H (before t,
and after ¢ty +p). The cost of H is the sum of the costs of H; and Hz plus fr(tx + p). Since all
jobs with a release date lower than or equal to t; are late or are scheduled before ¢y, the cost
of H; is greater than Fy_1(s, ) and the cost of Hs is greater than Fj_1(tx + p,e). Hence,
Fi(s,e) > Fr_1(s,tx) + Fo—1(ti +p,€) + fr(te +p).

O

2.2.3 A Dynamic Programming Algorithm

Active schedules are dominant so, the optimum is exactly F),(min;ce ¢, maxieot). Thanks to The-
orem 4, we have a straight dynamic programming algorithm to reach the optimum. The relevant



values for s and e are exactly those in ©. The values of Fj(s,e) are stored in a multi-dimensional
array of size O(n®) (n possible values for k, n? possible values both for s and e). Our algorithm
works as follows:

o In the initialization phase, Fy(s,e) is set to 0 for any values s, e in © (s < ).

e We then iterate from k = 1 to k = n. Each time, F}, is computed for all the possible values of
the parameters thanks to the formula of Theorem 4, and to the values of Fj_1 computed at
the previous step.

The initialization phase runs in O(n*) because the size of © is upper bounded by n?. Afterwards,
for each value of k, O(n?) values of Fj(s,e) have to be computed. For each of them, a maximum
among O(n?) terms is computed (because there are O(n?) possible values for ¢, € ©). This leads
to an overall time complexity of O(n”). A rough analysis of the space complexity leads to an O(n?)
bound but since, at each step of the outer loop on k, one only needs the values of F' computed at
the previous step (k — 1), the algorithm can be implemented with 2 arrays of O(n?*) size: one for the
current values of F' and one for the previous values of F. (To build the optimal schedule, all values
of F(s,e) have to be kept; hence the initial O(n°) bound applies.)






Chapter 3

Scheduling Equal Length Jobs on
Parallel Machines

In this Chapter, we consider the situation where m identical parallel machines are available. In
the preemptive case (Section 3.1), we show that, if all jobs are released at time 0, the total
tardiness problem can be solved in polynomial time thanks to a simple LP formulation of the
problem. We also present a dynamic program to minimize the weighted number of late jobs. In the
non-preemptive case (Section 3.2), we generalize the results obtained on a single machine and
we show that > w;U;, > w;C; and Y T; can be minimized in polynomial time for any fixed value
of m. These results have been published in [13]. Finally, we study the weighted number of late
jobs criteria in a Unit Execution Time open-shop environment Om|p;; = 1,7;| Y w;U; (Section
3.3). We use a result from Brucker, Jurisch and Jurisch to transform the UET open-shop into a
preemptive parallel machine problem and we show that it can be solved in polynomial time with a
rather complex Dynamic Program.

3.1 Preemptive Problems

3.1.1 Maximal Lateness, P|pmin|Lyax

We study the scheduling situation where n jobs Jy,-- -, J, with processing times py,--- , p, have to
be preemptively scheduled on m parallel identical machines. Preemption means that jobs can be
interrupted at any time and resumed later on either machine. A Deadline d; is associated to each job
J; and the question is whether there is a schedule meeting all constraints or not (P|pmtn, d;| — —).

Deadline Scheduling. Horn [122] has shown that there is a feasible schedule if and only if
Vi, p; < d; and Vi, Ej max(0, p; — max(0, cfj —d;)) < md;. Sahni’s algorithm builds a schedule [197]
in O(nlogmn) steps. Sahni and Cho [198] have shown that the same problem on uniform machines
(where each machine execute jobs at its own speed) could be solved in O(nlogn + mn).

Due-Date Scheduling. The L,,.x problem is known to be solvable in O(n logm + mn) thanks
to an Algorithm of Labetoulle, Lawler, Lenstra and Rinnoy Kan [136]. Actually this algorithm also
works for Q|pmitn|Liax the problem where machines are uniform.

In the following, we describe an O(nlogn) algorithm for P|pmin|Lmax. This improves on the
previous ones for large values of m. To build the optimal schedule, our algorithm works as follows:

1. The optimum L., value is computed,

2. deadlines are set to the due-dates value plus Lyax and the corresponding schedule is built
thanks to Sahni’s algorithm

The crucial step is the computation of Lyax (Sahni’s algorithm runs in O(nlogmn) steps so, step 2
runs in O(nlogn)).



When the maximal lateness L.« is fixed, one can simply increase due-dates of Lyax and use
the Horn’s [122] conditions to test whether there is a solution with such a maximal lateness. Hence,
to reach the minimum maximal lateness, one has to compute the minimal value L.« such that:

Vi, pi < di + Linax (3.1)

Vi, ZmaX(O,pj —max(0,d; — d;)) < m(d; + Lmax) (3.2)
J

Actually, this minimum value Ly, is exactly equal to

5, max(0, p; —T:LnaX((Ldj - di))—‘ 3 di)

max (maxpi — d;, max [ (3.3)
Algorithm 1 computes the values ), max(0, p; —max(0, dj—d;)) for all i in O(nlogn). We introduce
the function W (t)

W(t) = max(0,p; — max(0,d; —t)) (3.4)
J
Note that the function W(t) is piecewise linear, continuous and non-decreasing. Moreover, the time
points at which the slope changes are either deadlines or d; — p; values. We first build two ordered
lists D and DP of integer values that contain respectively the deadlines and the d; — p; values. Two
indices ip and ipp are used to iterate over these lists. D and DP are merged in a list 7 that contains
all relevant time points. The algorithm starts at time 0 and iterate over relevant time points in 7.
Between two of them, the slope of the function W (t) does not change and when we encounter a
deadline, it is easy to see that the slope decreases of 1 while when a d; — p; value is encountered
and that the slope increases of 1 when a deadline is met (c¢f., the “while” loops of Algorithm 1 lines
11-14 and 15-18). Once the new slope is computed one has simply to increase W of slope(t — t°4),
t°!d being the previous value taken by t.

Algorithm 1 Computation of W (t) for t € T
1: D:=0,DP =10
: for i =1tondo
Add d; to D, add d; — p; to DP
end for
Sort D and DP in non-decreasing order
Merge D and DP into 7 and remove duplicated values
W = 0,t°1 := 0, slope := 0
i'D = 1775973 =1
for t € 7T do
W := W + slope(t — t°'9) at this point, W (t) equals W
while DPJipp] =t do
slope := slope + 1
ipp :=ipp +1
end while
while D[ip] =t do
slope := slope — 1
ip:=ip—+1
end while
19: ol .=¢
20: end for

L e e e e

The time complexity of Algorithm 1 is O(nlogn) since (1) the initial sorting requires O(n logn)
steps, (2) merging two lists can be done in linear time and (3) the total number of iterations
performed inside the “while” loops equals the size of the lists, i.e., O(n). This algorithm is closely
related to the algorithm designed in Section 9.2.3 for computing the “Required Energy Consumption”
of a set of jobs over time.



3.1.2 Total Tardiness, P|pmin,p; = p|>_T;

Brucker, Heitmann and Hurink [40] have shown that preemption is redundant for P|pmin,p; =
1| > T;. Hence the problem can be reduced to a simple assignment problem. We introduce a more
general technique applicable to a wider range of problems. Let us consider the class of problems
Plpmin,p; = p|>_ f;, where f; are convex nondecreasing functions such that differences f; — f; are
all monotone functions. Since tardiness 7; = max{0,C; — d;} meet these conditions, P|pmtn,p; =
p| > Tj is in the class. Note that ) T} is a piecewise linear function. We assume that the jobs are in
a linear order where for each pair of jobs J; and J; the functions f; — f; are either strictly increasing
or constant if ¢ < j. As it is shown in [15], such an order always exists.

It can be trivially shown by the exchange argument that for any problem in the class there
exists an optimal schedule where i < j = C; < Cj;. Let us consider completion times C; for all
j = 1,2,...,n as deadlines. It is known [122] that a feasible schedule for the decision problem
P|pmitn with deadlines Cj exits if and only if (see Equation 3.3)

V] : Z?:l maX{O,pi - Il’laX{O7 C; — C]}} < ij and Cj > Dj-
Under the conditions p; = p and ¢ < j = C; < C; this predicate is
Vi max{0,p — C; + Cj} <mCj —jp and Cj > p.

Introducing additional variables X;; = max{0,p — C; + C;} foralli=2,3...,nand j=1,2,...,n
we finally obtain the convex program of minimizing Z?’Zl £;(C;) under the linear constraints
B Z?:jﬂ X;; <mC;—jp and C; >p,
VZV] Xiij—C’H—Cj and XWZO

For any convex piecewise linear objective function it can be solved in polynomial time. Once the
optimal completion times are known, the optimal schedule can be produced by Sahni’s algorithm
[197].

3.1.3 Weighted Number of Late Jobs, Pm|pmin,p; = p|>_ w;U;

In Section 3.1.3 we propose a variant of Sahni’s Algorithm for Pm|pmin, d;|—. The particular
structure of the algorithm allows us to derive a pseudopolynomial Algorithm for Pm|pmin| Y w;U;
(Section 3.1.3). We will see (Section 3.1.3) that when processing times are equal, the Algorithm
runs in polynomial time.

An Algorithm to Build a Feasible Schedule

Given a set of deadlines, we describe an algorithm that builds a feasible schedule (if one exists).
Informally speaking, the algorithm iterates over jobs and at each step, the current job is scheduled.
The first machine is loaded as much as possible, then the second, etc. It is very similar to the
algorithm of Sahni [197] but the structure of the schedule is slightly different and will be of prime
interest for further developments in this chapter.

For each machine u and each job J;, let p{ be the number of time units of .J; scheduled on
machine u and let C}* denote the completion time of the piece of .J; scheduled on machine u. By
convention, C}* is set to C;* ; if J; is not being processed on machine u. Throughout one iteration,
py and C}* are computed and the processing time as well as the deadline of the job are decreased by
p¥ (cf., Algorithm 2).

It is easy to understand that if the algorithm terminates, all jobs are fully scheduled and the
schedule is feasible (decreasing the deadline of J; at each step ensures that there is no overlap in
time of the same job). Notice that structure of the algorithm implies that Cil > Cf > ... > (7" and
that machines are never idle. Such schedules are said to have a “staircase” structure.



Algorithm 2 Scheduling on-time {J1,---, J,}
1: for u =1 tom do

22 Cy:=0 initialization with a fake job
3: end for

4: for i =1ton do

5. foru=1tomdo

6: p¥ := max(0, min(p;, d; — Ci))

7: Schedule p;* units of J; between C;* ; and C}* ; + p;' on machine u
8: pi :==Dpi — D}

9: d;i :=d; — p?

10: Cy = C | +p}

11:  end for

12 if p; > 0 then

13: All jobs cannot be on-time, exit

14:  end if

15: end for

Now, we prove that if the algorithm does not terminate, there is no feasible schedule. In the
following, S; denotes the schedule built by the algorithm at iteration ¢ and for any schedule S, S(t)
denotes the set of jobs that are being processed at t on S. We say that a schedule Q of a subset of
jobs can be extended if and only if there is a feasible schedule S of Jy,--- ,J, on which all jobs of
Q are scheduled at the same time-points as in S.

Proposition 5. If S;_1 can be extended to a feasible schedule, S; can also be extended to a feasible
schedule.

Proof. Let S be a schedule that extends S;—; on which the starting time of job J; is maximal. We
claim that in S, job J; is scheduled continuously from its starting time to its deadline. Suppose this
is not true, and consider a time point ¢ < d; such that J; is not being processed in [t,¢ + 1) but is
being processed somewhere before. Let ¢’ < ¢ be the first time slot at which J; is processed.

If |S(t)] < m then we can obviously remove J; from S(¢') and add it to S(¢). This would
contradict our hypothesis on the starting time of J;. Hence, S is full at time t.

We are going to show that the unit of J; of S(#') can be exchanged with one unit of some job of
S(t). To do that we evaluate |S(t) —S;—1(t)|. It is equal to |S(t)| — |Si—1(t)| because S;_1(t) C S(¢).
Hence it equals m — |S;—1(¢)|. Recall that S;_; has a staircase structure so, |S;—1 ()| > |Si—1(t)].
Hence we have

IS(t) = Sica(®)] = m—[Si—a(t)] (3.5)
> [S(t) = Sia(t)] (3.6)

The sets S(t) — S;—1(t) and S(t') — S;—1 (') are not identical since J; belongs to the first one and not
the second one. Hence there is a job J; € S(t) —S;—1(t) that does not belong to S(t') —S;—1(t'). We
can perform the exchange between J; and .J; because the deadlines are not lower than d; (because
jobs are scheduled one after the other in non-decreasing order of deadlines). This exchange improves
the starting time of J;; which contradicts our hypothesis.

Let u be the smallest index such that C’Zf‘ll +p; < d;. Algorithm 2 schedules exactly C | —(d;—p;)
units of J; between C{T' and C* ; (after this date, J; is scheduled continuously until its deadline).
Exactly the same amount of .J; is scheduled over this interval in S. So over each staircase, the same
number of units of J; are scheduled in both § and S;_;. To transform S into an extension of S;,
we keep the jobs Ji,---,Ji_1 fixed, we keep the schedule as it is after time d; and we reschedule
over each time interval defined by a staircase the pieces of jobs that execute there. The rescheduling
is achieved thanks to Mc Naughton’rule by scheduling first job J; on the machine whose index is
minimal. O
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Figure 3.1: Scheduling 6 jobs on 4 machines with Algorithm 2

The time complexity of Algorithm 2 is O(nm). This algorithm is not as efficient as Sahni’s
algorithm that can be implemented in O(nlogmn) steps. However, the fact that machine 1 is
always loaded as much as possible, then machine 2, etc., is of prime interest for us. This structure of
the schedule will be used later on to precompute the set of possible completion times for the > w;U;
problem with identical processing times.

Recursion Formula for > w;U;

The main interest of Algorithm 2 is that throughout its execution we have a staircase profile, i.e.,
machines are never idle and the first machine is always more loaded than the second one, etc. The
weighted number of late jobs problem can be solved by dynamic programming. Informally speaking,
the current state is defined by an index i that determines the jobs that remain to be scheduled and
by the time points C! > C? > ... > C™ at which machines 1,--- ,m become idle. The current job
J; is either late or on-time. In the latter case it is scheduled according to Algorithm 2.

Definition 3. For any C' > --- > C™ and anyi < n, let W;(CL,--- ,C™) be the minimum weighted

number of late jobs among schedules of {J;,--- ,Jn} on which machines 1,--- ,m are not available
before time C1,--- ,C™.
A shown in Proposition 6 We have a simple recursion formula between variables W;(C*,--- ,C™).
Proposition 6. If C"™ + p; > d; then
Wi(Cl,--- ,Cm)ZWi+1(Cl,--' ,Cm)—i—wi (3.7)
otherwise,
Wi(Cl, cee ,Cm) = min(WiH(Cl, s ,Cm) + w;, WiH(C}, cee ,C:n)) (3.8)

where C}* is completion time of J; when scheduled according to lines 5-11 of Algorithm 2 where
Cl,---,C™ play the role of C}+ |, ,Ci—1™.

Proof. If C™ 4 p; > d;, J; cannot be on-time and thus, we have to take into account the “late” cost
w; and the remaining jobs are scheduled by induction. If C™ + p; < d;, then J; can be either late
or on-time. If job J; is on-time, it is valid to schedule it according to Algorithm 2 because it is the
unscheduled job with minimum due-date and because we have a staircase profile (C I>...> cm).
The remaining jobs are scheduled by induction. If the job J; is late, we have to again take into
account the “late” cost w;. O



A Pseudopolynomial Algorithm

Proposition 6 leads to a straight pseudo-polynomial algorithm. First of all, W,,1(Ct,---  C™) is
set to 0 for all possible values of (C*,---,C™) such that Vj,C; < d,, (initialization). Jobs J; are
then taken in decreasing order and the recursion formula is applied on each combination of the
C" values with C' > ... > C™. This leads to a time complexity of O(nmD™), where D = d,
is the maximal due-date, since (1) the initialization runs in O(D™) and (2) for each job J;, there
are O(D™) combination of parameters that have to be tested and each time the cost of scheduling
Ji according to Algorithm 2 is O(m). A rough analysis of the space complexity required for this
dynamic programming algorithm is O(nD™). However, at each step of the outer loop on i, one only
needs the values of W computed at the previous step (i — 1), the algorithm can be implemented
with 2 arrays of O(D™) size: one for the current values of W and one for the previous values of W.

Identical Processing Times

Now consider the case where jobs have identical processing times. Our idea is to use the Dynamic
Programming algorithm of Section 3.1.3 to schedule these jobs. However, we will see that the
completion times of jobs take only a small number (i.e., polynomially bounded for any fixed value
of m) of possible values. Let us come back to the deadline scheduling problem and let us analyze
what happens when applying Algorithm 2 on n jobs with identical processing times. Proposition 7
exhibit the structure of the completion time on the first machine while Propositions 8 and 9 provide
a recursive formula to compute the structure of the completion times on machine u when it is known
on1,---,u—1. To simplify presentation, we assume that the first job is a fake job with p; = d; = 0.

Proposition 7. Throughout Algorithm 2, C} equals a due-date modulo p.

Proof. (By induction on the iteration i of Algorithm 2). If J; is fully scheduled on machine 1 then
C} is increased of p and the proposition holds. Otherwise the due-date d; has been met, i.e., C} = d;
and the proposition also holds. O

Proposition 8. If J; is not completed on machine u > 2 (i.e., if it is also scheduled on u+ 1, etc.)
then C}', the completion time of J; on u, is equal to C;‘__ll.

Proof. Immediately comes from the structure of Algorithm 2 (¢f., Figure 3.2). O
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Figure 3.2: Tllustration of Proposition 8

Proposition 9. If J; is completed on machine u (i.e., if it is not scheduled on u + 1, etc.) then
there is a job J; that is not completed on machine u such that (cf., Figure 3.3)

u—1

Cr = (i—jp+Cr =S (Cr —CY) (3.9)

v=1



Proof. Let J; (j < i) be the job with maximal index that is not completed on machine « but on a
later machine. As shown on Figure 3.3, the i — j jobs {J;41,--- ,J;} are scheduled between C} and
C} on the first machine, between C'J2 and C? on the second machine, etc. They are all completed
before the u-th machine. Since machines are never idle and since the total processing time of jobs
is (i — j)p, we have

u

Yy —cy)y=(i—jp (3.10)

v=1

Hence, (3.9) holds. Now assume that there is no such job J; then all jobs are completed on u or
on a previous machine. So between time 0 and the completion time of J; on each machine, we had
enough space to schedule all jobs, i.e.,

Y cy=ip (3.11)
v=1
With the convention p; = d; = 0, (3.9) holds. O

Note that in the previous proposition, C}' is also equal to the completion time of some other job
on machine u — 1 (¢f., Proposition 8).

% NN
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Job J_,‘ Jobs ./_/+1, ...,J,‘_l Job ./,'

Figure 3.3: Jobs between J; and J;

Now let us come back to the > w;U; problem and let us compute machine per machine some
sets of time points 77, - - , 7, that include all possible completion times. Due to Proposition 7, we
have

Ti={di+Mp,1<i<n,1<A<n} (3.12)

Thanks to Proposition 9, we can compute recursively 7o, 73, etc.. Indeed, a value t € 7, is obtained
by picking

e u — 1 values (1, ,ayu—1) respectively in Tq,---,7,_1 (these values play the role of the
completion times of J; on the u — 1 first machines in Proposition 9),

e 1 value in 7, that corresponds to the completion time of J; on the machine u (as we have
noted, this value is also equal to the completion time of some other job on machine u — 1),

o u — 1 values (81, ,Bu—1) respectively in 7y, --- ,7,_1 that play the role of the completion
times of J; on the u — 1 first machines,

e an integer A € {1,--- ,n} that would equal j — i in Proposition 9



and by computing

u—1
t=a+ip— ) (B — o) (3.13)
v=1
It is easy to get a rough upper bound of |7,,|:
u—1
1Tu| < n|Tuca| [T 1T < nfToa 7! (3.14)
v=1

The key point is that there are O(nf(™)) values in 7,, where f is some function that depends
only of m (e.g., f(m) = 2™m/! is a valid upper bound). So, for any fixed value of m, we have
a polynomial number of possible completion times. Once they are computed, we can restrict the
dynamic programming search to those values of the completion times and we obtain a strongly
polynomial algorithm for Pm|pmtn, p; = p| > w;U;.

3.2 A Non-Preemptive Problem, P, |r;, p; = p| > w;U;

In this section, we show that, in the non-preemptive case, most of the results described in Chapter
2 can be extended to the situation where m parallel identical machines are available.

Pjr;| > fi(C;) consists of finding a set of completion times C; for each job J; such that (1) jobs
start after their release date, i.e., Vi,C; — p; > 73, (2) no more than m machines are used at any
time ¢, i.e., Vt,|[{J; : C; —p; <t < C;}| < m, and (3) the objective function >, f;(C;) is minimal.
In the following, a schedule meeting (1) and (2) is said to be feasible.

We study the special case where processing times are equal. As shown in the literature, this
assumption sometimes allows to exhibit polynomial time algorithms for problems that are NP-hard
in the general case:

e Scheduling identical jobs on uniform parallel machines (i.e., on machines that do not run at
the same speed), is polynomial when release dates are equal and when the scheduling criteria
is non-decreasing in the job completion times (see for instance [86]). In the case of distinct
release dates, Dessouky, Lageweg, Lenstra and van de Velde show ([86]) that both the problem
of minimizing makespan and the problem of minimizing the sum of the completion times (for
a fixed number m of uniform machines) are polynomial.

e Simons ([201]) provides a polynomial algorithm to minimize the sum of the completion times
when processing times are equal (P|p; = p,7;| > C;) while the simple problem (1]r;] > C;) is
NP-Hard [147].

We show that, for any ordered objective function F' (Definition 2), Pm|r;, p; = p|F can be solved
in polynomial time. Hence, Pm|p; = p, ;] Zj w;Cj, Pm|p; = p, ;]| Zj T; and Pm|p; = p,ry] Zj T;
are in P.

We extend a dominance property (Section 3.2) initially introduced for the single machine case
and we describe the variables of the dynamic programming algorithm and the Proposition that links
them together (Section 3.2). The dynamic programming algorithm itself is described in Section 3.2.

Dominance Property

As for the one-machine case, we can restrict our search to active schedules. Proposition 10 provides
a characterization of the time points at which jobs start and end on active schedules.

Proposition 10. In active schedules, start and completion times belong to
© ={t|3r;,AN €{0,...,n},t =r; + Ip}.

Proof. Same proof as Proposition 3. O



Variables Definition and Decomposition Scheme

Recall that late jobs can be scheduled arbitrary late. Hence, there is no point to assign a starting
time to late jobs. In the following, when we refer to a schedule H of some subset of jobs O, it does
not mean that all jobs in O are in the schedule (the on-time jobs only are in the schedule). So the
“cost” of H with respect to O is

e the sum, over all jobs J; € O scheduled in H, of f;(C;)
e plus the sum, over all other jobs J; € O not scheduled in ‘H, of w;.

Roughly speaking, the decomposition scheme for the single machine case (Proposition 4) relies on
a particular time point 5 € [s, e) that allows us to split the problem into two sub-problems (between
s and t; and between t; and e). The same scheme is kept here, however s and e are replaced by two
vectors o and e that represent some resource profiles. We introduce more formally this notion.

Definition 4. A resource profile £ is a vector (1,2, ...,&m) such that & < & < ... < &, and
En — & < p. In the following, = denotes the set of resource profiles & such that Vi,&; € O.

Intuitive meaning of resource profiles. A resource profile £ = (£1,&2, ..., &) represents the
state of the resource at some time point £; (in practice this time point always matches the starting
time or the completion time of a job). If ¢ machines are idle at time &; then the ¢ first components
of the resource profile equal &. The other components are the completion times of the m — g jobs
that are being processed at time £;. Since the processing time of jobs is p, we have Vi, & — & < p.
The state of the resource is considered from a global point of view and thus, the i*” component of
the resource profile is not systematically related to the i*”* machine. In the following, some “left”
resource profiles o are used to state that no machine is available before o1, one machine is available
between o1 and os; two machines are available between oo and o3, etc. Conversely, some “right”
resource profiles € are used to state that no machine is available after €,,, one machine is available
between €,,_1 and €,,; two machines are available between €,,_2 and €,,_1, etc. The resource profiles
o and € allow us to determine the exact amount of resource that is available at each time point in
[01, €m).

Definition 5. Given two resource profiles & and p, € < p if and only if for any index i in
{1,...,m},§i S/.h

Notice that < defines a partial order on resource profiles. We introduce a technical proposition
that will be used later on.

Proposition 11. Given two resource profiles & and pu, £ < p if and only if for any time point t,
izt <&+ Hitm <t <m.

Proof. Sufficient condition. (By contradiction.) Let &k be the first index such that py < &. Let
us compute |[{i:t <&} + [{i: p <t} for t = pg. It is equal to |{i: px < &} plus {3 : pi < pi}l;
which is greater than or equal to (m — k + 1) + k > m. This contradicts our hypothesis.
Necessary condition. Let ¢ be any time point. In the following, §(P) denotes the binary variable
that equals 1 if the condition P holds, 0 otherwise. Notice that for any value of i, §(t < &;) +(u; <
t) <1 because & < p;. Hence,
it <&} +Hism <t =3 (00t < &) +3(u < ) < m.
i=1

O

We now define the variables of the dynamic programming algorithm. For any integer k < n, for
any resource profiles o and € (0 < ¢€), let Fi(o,¢€) be the minimal cost over all feasible schedules of
the jobs in Uy (o, — p, €1) such that

e starting times belong to O,



e the number of machines available at time ¢ to schedule the jobs in the set Uy (o, — p,€1) is
m—{i:t<o;}|—|{i:e <t}

Notice that given our definition, Fy(o, €) is equal to 0.

——

c Tk €

Figure 3.4: Resource profiles

Proposition 12. Let k € [1,n] and let 0 < € be two resource profiles. If ri & [om — D,€1),
Fr(o,€) = Fi_1(0,¢€). If r, € [om — p,€1), Fi(o,€) is equal to min(wy, + Fx—1(0,€), F'); where

F' = omin Fe_1(0,0) + Fxe_1(0',€) + fu(01 +p)
c=
T <01
oK
0 = (027"'79771;01 +p)
0 < e

(If F' is undefined, assume that F' = 00.)

Notice that in the above formula the value 6’ is derived from 0. Figure 3.4 provides an illustration
of this proposition. Proposition 12 basically states that the optimum schedule for k, o, e can be
computed by trying all possible resource profiles 6 of = that are “between” the resource profiles o
and e. For each candidate resource profile 6, the job Jj starts at 6.

Proof. First notice that, 6 is a resource profile because 6 € Z. Hence the use of Fi_1 (', €) is correct.
If r, ¢ [om — p, €1) the proposition obviously holds because Uy (0, — p,€1) = Ug—1(0m — p, €1). We
now consider the case where 7y € [0y, — p, €1).

We first prove that wy + Fj_1(0,€) > Fi(o,¢) and that F' > Fj(o,€). The first claim is obvious
(consider the schedule that realizes Fy_1(o,€), “add” J, and put it late). Now, let # € E be the
resource profile that realizes F’. There is a schedule H; that realizes Fi_1(0,6) and a schedule Hs
that realizes Fi_1(6’,¢€). Notice that any job in Ug_1(0,, — p,€1) is either late or scheduled in H;
or in Hsy. Consider the schedule H build as follows: schedule Jj at time 6; and all other jobs in
Ui(om — p,€1) at the time they were scheduled on H; or on Hs. Let us prove that H is a feasible
schedule of Uy (o,, — p,€1). Since r, < 67 and since H; and Hs are feasible, all jobs are scheduled
after their release date. Moreover, we claim that the m-machine constraint holds.

Let ¢ be any time point. The number of machines used by the jobs scheduled on H; is upper bounded
by m— [{i:t <o;}| —|{i:0; <t}|. The number of machines used by the jobs scheduled on Hs is
upper bounded by m — |[{i : t < 0/} — |{i : &; < t}|. Finally, Ji uses a machine at time ¢ if and only
if t € [01,61 + p). The resource constraint is satisfied at time ¢ if the sum of the upper bounds is
lower than or equal to m — |{i : t < oy }| — [{i : & < t}], i.e., if the following expression is lower than



or equal to 0.
m—|{zt<9§}|—|{z01§t}|+5(91 §t<91+p)
= m—Y 6(t<6;)—> 5(6; <t)+5(61 <t <b+p)
i=1

=1

= m- <m 5(t<91')+(5(t<91+p)> —ié(@igt)+5(01§t<61+p)

=2 =1

[
3

=) (6(t < 0:) +6(0: < 1) = 5(t <01 +p) = (01 <) +5(61 <t <01 +p)
1= 8(t <0 4p) -0 <)+ 801 <t <0 +p) <0

We have proven that H is a feasible schedule of Ui_1(0,, — p,€1). On top of that, starting times
obviously belong to ©. The cost of H is exactly F’ and hence, F’ > Fy(o,¢).

We now prove that min(wy, + Fy_1(0,€), F') < Fi(o,¢). Consider a schedule that realizes Fj (o, €)
and let O be the set of jobs scheduled in this schedule (jobs in O — Ug(s — p, ) are late). Among all
schedules (1) that realize Fy(o,€) and (2) in which the same set of jobs O are scheduled, consider
the schedule ‘H that lexicographically minimizes the vector made of completion times of jobs in O.
(The completion time of the job in O, with the smallest index, is minimum, then the completion
time of the job in O, with the second smallest index, etc.). The job Jj is either late or on-time on
H.

If Ji is late then H is it is also a schedule of Uy_1(o,, — p,€1) that could fit between o and e. Its
cost cost is exactly F (o, €) —wy (the late cost wy is removed since Ji is not considered any longer).
Hence Fy,_1(0,¢€) < Fi(o,¢€).

Now assume that Ji is on-time and let tj be its starting time on H. The proof works as follows.
We first show that on H, jobs with a release date lower than or equal to tj are either late or
start before or at t;. We then exhibit a resource profile 8 € = such that (1) 6, = tg, (2) o < 6,
(3) 0/ =(02,...,0m,01 +p) < e. We then conclude the proof.

In H, jobs J; with r; < t; are late or start before or at ;. Suppose that there is an on-time job J;
with r; < t that is executed at time ¢; > ¢, on H. Let H’ be the schedule obtained from H by
exchanging the jobs J; and Jy. H’ is better than H (c¢f. proof of the second part of Proposition 4).
This contradicts our hypothesis on H.

Definition of §. Let 7 the vector build component per component as follows: The first component
of 7 is tj, the time at which Jj starts. The following components of 7 are the end times on H of
the jobs (except Ji) that start before or at ¢ and end strictly after ¢5. The following components
are the values o; that are strictly greater than tj. Since the resource constraint holds at time ¢ for
‘H, it is easy to prove that the dimension of 7 is lower than or equal to m. The vector 7 is extended
to a vector 7’ of dimension m by adding a sufficient number of times a component t;. Let 6 be the
vector obtained from 7’ by sorting its components in increasing order.

6 belongs to =. Consider a component §; of 6. Either it is the end time of a job and then t; < 0; <
ty +p) or it is a o; > t value (and then t; < 6; < t; + p otherwise t;, would be strictly lower than
o1 and hence no machine would be available at time tx) or it is equal to ¢;. Hence, all components
belong to the interval [tx, tx + p], as a consequence 6,, — 61 < p. We have proven that 6 is a resource
profile. It is also easy to verify that all components of 6§ belong to ©® and hence § € =. On top of
that, it is obvious that 67 = t;. The proof that ¢ < 0 is also immediate given the definition of 6.
0 = (0s,...,0m,01 +p) < e. The fact that 6" is a resource profile comes immediately from 6 € =.
Suppose that the relation 6’ < € does not hold. Then, according to Proposition 11, there is a time
point ¢ such that [{i: ¢ < 0} + [{i : €, < t}| > m. Recall that e; > t;, otherwise no machine would
be available at the time point where Jj, ends. Hence, if t < t, |{i : ¢; < t}| = 0 and consequently,
[{i:t < 0/} > m; which contradicts the fact that 6" is a vector of dimension m. As a consequence,
we have t; < t. Let O be the set of jobs that start before or at t; and end strictly after t;. The
components of ', are either the completion times of the jobs in O or the o; values that are strictly
greater than t; or are equal to t;. Hence, the number of components of 6’ that are strictly greater
than ¢ is equal to the sum of (1) the number of jobs in O that end strictly after time ¢ and of (2) the




number of components of o; that are strictly greater than ¢. Since t; < ¢, the jobs in O all start
before t. Hence, the total number of jobs N; that start before or at ¢ and end strictly after ¢ plus the
number of components of o; that are strictly greater than ¢, is greater than or equal to |{i : ¢ < 0}}|.
Hence, [{i : t < 0} + |{i : ¢, < t}| > m leads to, Ny + |{i : ¢ < oy}| + |{¢ : & < t}| > m. This
contradicts the fact that the resource constraint is met at time ¢ on H.

Conclusion. The cost of H, restricted to the jobs with a release date lower than or equal to ¢ (except
Jk) is not lower than Fj_1(0,0). Similarly, the cost of H restricted to the jobs with a release date
greater t, is not lower than Fj_1(6,€). Hence the total cost of H (F(o,€)), is greater than or equal
to kal(U,a)+Fk,1(9/,6)+fk(01 +p) O

A Dynamic Programming Algorithm

The optimum is exactly Fj,((mingeot,..., minecet), (maxicot,...,maxicot)). Thanks to Propo-
sition 12, we have a straight dynamic programming algorithm to compute this value. The relevant
values for o and e are exactly the vectors in Z. We claim that there are O(n?n™~1) = O(n™*1)
relevant resource profiles. Indeed, there are n? possible values for the first component and once it
is fixed there are only n possible choices for the m — 1 remaining ones (because of the structure of
© and because the difference between the m-th component and the first one is upper bounded by
p). This means that there are O(n?™*2) relevant pairs (o,€). The values of Fi(o, €) are stored in a
multi-dimensional array of size O(n?™+3) (n possible values for k, n™*! possible values for o and
n™*+! possible values for €). Our algorithm then works as follows.

e In the initialization phase, Fy(o,€) is set to 0 for any values o, € in = such that o < e.

e We then iterate from k£ = 1 to k = n. Each time, F}, is computed for all the possible values of
the parameters thanks to the formula of Proposition 12, and to the values of Fj_1 computed
at the previous step.

Before analyzing the complexity of the overall algorithm, remark that one can generate easily all
possible resource profiles § between ¢ and € (i.e., 0 < 0 < €) in O(n™*!) steps. Indeed, there are
O(n?) possible values 1 € © N [o1, €1]. The other components of @ belong to © N [f1, 01 + p]. There
are only O(n) values in this set. Components ; are generated, one after another; each time a test
verifying that o; < 6; < ¢; being performed in constant time.

In the initialization phase, O(n*™*2) pairs (¢ < €) are generated. Afterwards, for each value of
k, O(n*™*2) values of F) have to be computed. For each of them, O(n™T!) resource profiles
are generated with 0 < @ < e. A minimum among O(n™*1!) terms is computed. This leads to an
overall time complexity of O(n3™+4). A rough analysis of the space complexity leads to an O(n?m+3)
bound but since, at each step of the outer loop on k, one only needs the values of F' computed at
the previous step (k — 1), the algorithm can be implemented with 2 arrays of O(n?"*2) size: one for
the current values of F' and one for the previous values of F'.

Notice that we can perform a backward computation on the values Fy (o, €) to recover the optimum
schedule. Indeed, for all relevant values of k, o and e, it is easy to identify which resource profile 6 is
the best (according to the fundamental recursion formula of Proposition 8). Since the starting time
of J is the first component 67 of 6, we can recover the starting times of all jobs at once.

Open Problems

We have shown that scheduling equal length jobs on a fixed number of parallel identical machines is a
polynomial problem for some objective functions. We have established that several open scheduling
problems such as Pm|p; = p,r}] Zj w;U;, Pmlp; = p,rj Zj w;C; or Pm|p; = p, ;] Zj T; are
polynomial. The weighted total tardiness problem is still an open problem (even for m = 1).

3.3 UET Open-Shops, Om|p;; = 1,1 > w;U;

We study unit execution time open-shops with integer release dates. As shown below, this problem is
strongly related to the problem of scheduling identical jobs on parallel machines. We show that the



minimum weighted number of late jobs can be computed in polynomial time by dynamic program-
ming. The complexity status of the corresponding problem Om|p;; = 1,7;| > w;U; was unknown
before.

3.3.1 Problem Definition

We have n jobs {Ji,...,J,} to be scheduled on m machines {My,..., M,,}. Each job J; consists
of m operations {O;1,...,O;n} that cannot overlap in time. Operation O;; has to be processed on
machine M; during p;; time units. A release date r;, a due date d; and a weight w; are associated with
each job J;. In the following, all data are integer. This environment defines an open-shop scheduling
problem. We focus on the problem of minimizing, in the non-preemptive case, the weighted number
of late jobs; a job J; is late if and only if it is completed after its due date d;.

This problem, denoted as Olr;| > w;U; in the standard scheduling terminology (U stands for
Unit penalty per late job), is NP-hard, even if release dates are equal. We study the special case
Olpij = 1,73 Y- w;U; where jobs have Unit Execution Time (UET). In this situation, operations of
the same job can be exchanged and the constraint “Operation O;; has to be processed on machine
M;” can be replaced by “Operations of the same job have to be processed on distinct machines”.
We refer to [38, 47, 112, 135, 209, 210] for extended and up-to-date complexity results on UET shop
scheduling problems.

e Liu and Bulfin have shown that when both release dates and weights are equal, the problem
Olpij = 1|3 U; is polynomial. An O(mn?) algorithm is described in [156].

e Brucker, Jurisch, Tautenhahn and Werner have studied the special case where release dates
are equal and where the number of machines is fixed Om|p;; = 1| Y~ w;U;. It is shown in [45]
that the problem can be solved in O(n?m™*1), which is O(n?) for any fixed value of m.

e Different release dates make the problem harder. Gladky [110] has shown that Olr;,p;; =
1>" w;U; is NP-hard and Kravchenko [133] has extended the NP-hardness proof to O|r;, p;; =

1| U

e Galambos and Woeginger [107] have shown that for two machines the problem with release
dates O2|p;; = 1,7;| >_ w;U; can be solved in O(n?*logn).

These results leave open the status of the problem Om|p;; = 1,r;| > w;U;, for each value of
m greater than or equal to 3. We show that for any fixed value of m, the problem can be solved
in O(n‘lm2 —m+10)  In §3.3.2, we recall a well-known transformation of the UET open shop into a
preemptive scheduling problem on identical parallel machines. We introduce in §3.3.3 some domi-
nance properties on this problem. In §3.3.4, we define the variables of the dynamic programming
algorithm and we present the fundamental recursion formula. The algorithm is described in §3.3.5.
Finally, we draw some conclusions in §3.3.6.

3.3.2 Transformation

For the sake of completeness, we briefly recall the main result of [43] concerning the transformation
of UET open-shops into a identical parallel machine scheduling problem. We refer to [210] for recent
developments on the strong links that exist between shop problems and parallel machine scheduling
problems. In the following, F' denotes a regular function of the completion times of the jobs.

We can assume that m < n, because when n < m, the optimum schedule can be computed
as follows: Schedule each operation O;; at time ¢;; = r; + j — 1 on the machine M, ; with u =
i+t;;lmod m]. It is easy to verify that operations of the same job are processed on distinct machines
at consecutive (and distinct) time points. Now consider two operations O;; and Oy ;. and suppose
that they are processed at the same time (i.e., t;; = t;7;/) on the same machine, then i =4’ [mod m)].
Since ¢ and i’ are at most equal to n < m, we have ¢ = ¢’ and j = j’, which contradicts our
hypothesis. Since each job is completed at its earliest possible completion time, and since F' is
regular, the schedule is optimal.



An instance of the UET open-shop problem is transformed into an instance of a preemptive
parallel machine problem Pm|pmtn,p; = m,r;|F as follows. The number of machines m remains
the same, and each job J; of the open-shop is transformed into a job of the parallel machine problem
with the same release date and with a processing time p; = m. We keep the term “operation”
for the parallel machine problem. It then denotes a unitary piece of a job. It is obvious that
a feasible schedule of the open-shop is also a feasible schedule of the parallel machine problem.
Brucker, Jurisch and Jurisch [43] have shown that the converse proposition holds. They introduce
an algorithm running in O(mn log?(mn)) that allocates a proper machine to each operation.

Since n release dates have to be coded and because m is fixed, the size of the problem is at least
n (and does not depend of m). Therefore the transformation of Brucker, Jurisch and Jurisch [43]
is polynomial in the size of the problem. Hence, UET open-shop problems are polynomial if one
can preemptively schedule jobs of length m on m identical parallel machines in polynomial time.
Unfortunately the complexity of Pm|pmin,p; = m,r;|F is still unknown, even for simple criteria
such as the total completion time or the total number of late jobs. We have described (Chapter 2)
an O(n'%) dynamic programming algorithm for minimizing, in the preemptive case, the weighted
number of late jobs (with integer release dates) on a single machine when processing times are equal
1pmtn,p; = p,r;| > w;U;. However, it does not seem that this algorithm can be adapted to parallel
machines. When preemption is not allowed, the problem of scheduling equal length jobs (with integer
release dates) on identical parallel machines is studied and solved in Section 3.2. It is shown that for
several criteria F', including the weighted sum of the completion times and the sum of the tardiness,
the corresponding non-preemptive problem Pm|p; = p,r;|F can be solved in O(n*™*+%). Again, a
generalization to the preemptive case of these algorithms, or of other algorithms, initially designed
for the non-preemptive scheduling of equal length jobs [53, 55, 86, 109, 201], seems unlikely.

From now on, we consider the parallel machine scheduling problem Pm/|pmin,p; = m,r;| > w;U;.
This problem is “easier” than the original open-shop because it’s not necessary to precisely allocate
machines to operations. In the search for a solution, we only have to check that no more than m
operations are processed simultaneously. This is the key of the decomposition procedure presented
in §3.3.4.

3.3.3 Dominance Properties

Since when a job is late it can be arbitrarily late, we look for schedules in which a maximum weighted
number of jobs are scheduled between their release date and their due date and we do not schedule
the late jobs. So, in the following, jobs that are scheduled at some time point, are early jobs.

From now on, we suppose that jobs are sorted in non-decreasing order of due-dates, i.e., di <
do < ...<d,. We first define a set of time points © at which jobs start and are completed in some
dominant schedules (¢f., Proposition 13).

Definition 6. © is the set of time points t for which there exists a release date r; such that r; <
t<r,+n-+m.

Notice that there are at most n(n +m + 1) = O(n?) values in ©.
Proposition 13. Start times and completion times of operations in active schedules belong to ©.

Proof. A schedule is said to be active if no operation can start earlier without delaying another
operation or violating its release date. Let S be such a schedule, let O;; be an operation starting at
tjr in S and let r; be the largest release date earlier than or equal to ;.

If there are at most m time points in [r;,t;;) where at least a machine is idle then, because at
most m — 1 operations of J; are processed in [r;,t;i), there is a time point x in [r;,¢;;) where a
machine is idle and where no operation of J; is processed. Since r; < r;, the first operation of J;
that is processed after x can be shifted to time x. This contradicts the fact that S is active.

Hence, between 7; and t;i, there are at most m — 1 time points where a machine is idle. Since
there are at most mn operations to schedule (n jobs of length m) and since at most m machines are
available to process these operations, the distance between r; and tj; — (m — 1) is upper bounded
by (mn)/m = n. Hence, tj; <7 +n+m—1. O



Since for any regular criteria, any schedule can be changed into an active one, Proposition 13
induces a simple dominance criterion: There is an optimal schedule in which starting times and
completion times belong to ©. We refine this dominance property.

Definition 7. A schedule is well-ordered in a time interval [s, €] if and only if
e starting times and completion times of operations belong to © and,

o for any operation O;p, processed at ti, € [s,e), at most (m — L)m + 1 jobs J;, with r; < t;,
and j < i, are completed after time t;p.

A schedule is well-ordered if and only if it is well-ordered in any interval.
Proposition 14. There is an optimal well-ordered schedule.

Proof. Let O be an optimum set of jobs, i.e., a set of early jobs in an optimal schedule and let S be
the schedule of the jobs in O, that lexicographically minimizes the vector U defined as follows. In
(3.15), t;; is the starting time of O;; if J; € O and t;; = 0 otherwise (late jobs are not considered).

U= (t11,- - tim,t21, -y tamy -y tnly ey tnm) (3.15)

U is lexicographically minimum, hence, S is active. As a consequence, operations start and are
completed at time points in © (cf., Proposition 13). Let J; be any job in O and let O;, be any
operation of this job. Let V be the set of jobs that are processed at time t;,, (i.e., one of their
operations is processed at time t;,). For each job J; € V, there are at most m — 1 time points ¢
greater than t;, at which J; is processed. Hence, there are (m — 1)m time points ¢ greater than
t;p such that a job processed at t;, is also processed at time ¢. Suppose that more than (m — 1)m
jobs J; € O, such that r; < ¢;, and j < i, are completed after time ¢;,. At least one operation of
one of these jobs, say O, is processed after ¢;, when no job of V is. Let us modify the schedule
S by exchanging O;;, and O,, (the exchange is possible because j < i = d; < d;). The resulting
schedule, after a renumbering of operations, is still optimal. Moreover, the schedule is better for the
lexicographical order than S; which contradicts our hypothesis on S. We have proven that at most
(m — 1)m jobs J; with r; < t;, and j < i, are completed strictly after time ¢;,. Consequently, at
most (m — 1)m + 1 jobs J; with r; <t;, and j < ¢, are completed strictly after time t;,. O

3.3.4 Variables Definitions and Fundamental Recursion Formula

We first introduce the remaining processing time (rpt for short) functions that describe the “state” of
a schedule at some time point (§3.3.4). They allow us to define the dynamic programming variables
(§3.3.4) that are used in the decomposition scheme (§3.3.4 and §3.3.4).

RPT-Functions

Definition 8. The rpt-function of a schedule S at time t is the function that associates to each job
J; with r; < t, the number of operations of J; processed after or at t.

Of course, for any rpt-function 7 of a schedule at time ¢, we have 0 < 7(J;) < m and if d; < ¢
then 7(J;) = 0 (because late jobs do not appear in the schedule).

Dynamic Variables

We consider some sub-problems defined by five parameters k, s, e, 0,e, where o and ¢ are some
functions respectively defined over {J;,i < k,r; < s} and {J;,i < k,r; < e} that take their values
in [0,m]. The sub-problem consists of finding a “feasible” (Definition 9) sub-schedule of the k-first
jobs whose “weight” (Definition 10) in the time-interval [s, e) is maximum.

Definition 9. A schedule S of the k first jobs is feasible for k, s, e, o, if and only if (1) it is well-
ordered and feasible in [s,e) (at most m operations are processed in parallel) and (2) its rpt-functions
at s and e restricted to the k first jobs are o and €.



Definition 10. Let J(S,s,e) be the set of the jobs available after or at s (s < r;) that are fully
processed (i.e., m of their operations are processed) in the interval [s,e) in S. The weight of a
schedule S in [s,e) is Y ;. c y(s5.5,¢) Wi-

Proposition 15 allows us to decompose the computation of the weight of S according to the
characteristics of each job. In the following, we use the notation 6(P) that equals 1 if proposition P
holds, and 0 otherwise.

Proposition 15. Let S be a feasible schedule for k,s,e,o,¢, let t € [s,e), let T/ be the rpt-function
of S att+ 1 and let V be the set of jobs that are processed at time t. J(S,s,e) is the direct sum of
J(S,s,t), of J(S,t+ 1,¢€) and of I:

I={Ji|i<k s<ri<t+l, e(Ji)=0, 7(J;)+(J; € V) >0} (3.16)

Proof. We show that J(S,s,e) C J(S,s,t) UJ(S,t+1,e)UI. Let J; € J(S,s,e). We have i < k,
s < r; and (J;) = 0 (otherwise less than m operations would be processed in [s,e)). If J; is
completed before ¢ then J; € J(S,s,t). If J; is such that ¢ + 1 < r; then J; € J(S,¢ + 1,¢). Hence,
if J; is completed after or at t + 1 and if r; < t then the rpt-function of S at ¢ is strictly positive.
Thus, 7/(J;) + §(J; € V) > 0 hence, J; € I.

It is obvious that J(S,s,t) C J(S,s,e) and that J(S,¢ + 1,e) C J(S,s,e). Now consider a job
Ji € I. Since 7'(J;) +6(J; € V) > 0, we know that at least one operation of J; is processed. Hence,
the whole job J; is processed somewhere. Since €(.J;) = 0 and since s < r;, J; € J(S, s, e).

Finally, we show that the three sets do not intersect. First, it is obvious that J(S, s,t)NJ(S,t+1,¢e) =
(. Second, suppose that there exists a job J; € J(S,s,t) N I. J; is completed before or at t hence
J; is neither processed at ¢ (i.e., §(J; € V) = 0) nor after ¢ (i.e., 7/(J;) = 0); which contradicts
7(J;) + 6(J; € V) > 0. Third, suppose that 3J; € J(S,t+ 1,¢e) then ¢t + 1 < r; and therefore the
job does not belong to I. O

Recall that for each sub-problem we look for a feasible schedule whose weight in [s, €) is maximum.
We introduce some variables that represent this maximal weight.

Definition 11. Wy(s,e,0,¢) is the weight in [s,e) of the heaviest feasible schedules for k, s, e, o, €.
If there is no such schedule, Wi(s,e,0,¢e) = —oo.

According to Proposition 14, there is an optimal well-ordered schedule. The rpt-function of this
schedule after the completion of all jobs is a function ¢ that equals 0 for each job. The rpt-function
of this schedule before or at the minimal release date is defined over @). In the following, () will denote
this function. The maximum weighted number of early jobs is then W, (min(0), max(0), 0, o).

Informal Description

It now remains to show how the decomposition works. In this section, we describe it in an informal
way. A formal presentation is provided in §3.3.4. Let now k be any value in {0,...,n} and let [s, €]
be any time interval. Let ¢ and € be two functions and assume that there is a schedule & with
weight Wi (s, e, 0,¢€).

e If J is not processed in S then, Wy(s,e,0,¢) = Wi_1(s,¢e,0,¢).

e If at least one operation of Ji is processed in [s, €], let t be the earliest time where Jj is
processed after s, let 7 and 7’ be the rpt-functions at time ¢ and ¢t + 1 of S, finally, let
V be the set of jobs that are processed at time ¢ (cf., Figure 3.5). The basic idea is to
decompose the problem into a left sub-problem (with k£ —1,s,¢,0,7) and a right sub-problem
(with k,t + 1,e,7",¢). There is a feasible schedule, as heavy as S, that can be obtained as
follows: Before ¢, follow a schedule that realizes Wy_1(s,t,0,7), at ¢t process the jobs in V
and finally, follow a schedule that realizes Wi (t + 1,e,7’,¢) after t + 1. The weight of this
schedule is then equal to Wi_1(s,t,0,7) + Wi(t + 1,e,7',¢) plus the weights of “some” jobs
that are neither counted in Wy_1(s,t,0,7) nor in Wy(t + 1,e,7’,€) but that are processed in
[s,€). Actually these jobs are those of the set I as defined in Proposition 15.
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Figure 3.5: Decomposition scheme

This decomposition leads to a dynamic programming algorithm where we compute all the possible
values of Wi (s, e,0,¢) are computed. Operations are processed at time points in © because feasible
schedules are well-ordered. Hence, there are few time points to consider (|©| = O(n?)). However
there are, a priori, (m + 1)™ different rpt-functions for each time point. Fortunately, well-ordered
schedules are dominant and allow us to polynomially bound the number of relevant rpt-functions.

Decomposition

We define sets of functions that contain all rpt-functions at time ¢ and ¢+ 1 of well-ordered schedules
in which an operation of Jy, is processed at ¢ (cf., Proposition 16).

Definition 12. Wi (t) is the set of functions ¢ : {J;|i < k,r; <t} — [0,m] such that (1) ¥(J;)
for at most 1 jobs, (2) (J;) either equals O or is greater than or equal to r; +m—t, and (3) ¥(J;
max(0,d; —t).

>0
) <

Proposition 16. Let S be any feasible schedule for k,s,e,o,e and let t be any time point at which
2

an operation of Jy, is processed. The rpt-functions of S att and t+1 respectively belong to W} (1)

and to \IJZL%mH(t +1).

Proof. For any rpt-function 7 at time ¢ of a schedule, the conditions (2) and (3) of Definition 12
always hold: First, consider any job J; such that 7(J;) > 0. Since 7(J;) > 0, the job is early and it
cannot be completed before r; +m. Hence, at most r; +m —t operations of J; remain to be processed
after t. Hence, 7(J;) > r;+m—t. Second, notice that for any job J;, at least max (0, d; —t) operations
can be processed after ¢, and hence, 7(J;) < max(0,d; — (¢t + 1)).

Let 7 and 7’ be the rpt-functions of S at time ¢t and t + 1. § is well-ordered in [s,e) and J is
processed at ¢ hence, at most m? —m+1 jobs J;, with r; <t and j < k, are completed strictly after
time ¢. Thus, 7’ takes a non-null value for less than m? —m+1 jobs. Between t and t+ 1, at most m
operations are processed. Therefore, T takes a non-null value for less than m? —m+1+m =m?+1

jobs. O

Notice that there are at most k'm! functions in each set W! (¢) (at most [ jobs have to be picked
among k and a value in [1,m] has to be chosen for each of these jobs). The number of functions in
the sets ‘IIZLQH(t) and \I/Zﬁ*m*l(t + 1) is therefore polynomially bounded by n™ 1. This is very
important because we will be able to enumerate all relevant rpt-functions at some time point in
polynomial time.

From now on, k denotes any value in {0,...,n}, [s, €] is a time interval, o and e are two rpt-
functions. We now introduce the notion of separators. A separator is a set of parameters V, 7’
related to a time point ¢ € [s,e). As shown in Proposition 17, it summarizes the “state” of the
schedule at ¢: jobs in V are processed at ¢ and the rpt-function of the schedule at ¢ + 1 is 7'.



Example. Consider the following well-ordered schedule of 8 jobs (r1 = 6, d; = 9), (r2 = 5, do = 8),
(rs =5,d3=09), (ra =5,ds=9), (rs =3, ds = 10), (rs = 1, d¢ = 10), (r7 = 1, d7 = 10), (rs = 2,
ds = 15). All the jobs are on-time in this schedule.

Time1 2 3 4 5 6 7 8 9 10
M1 717171 .13131314]4]
M2 | é6l6l6l8l4al1l1]l1].]
M3 | . 181515612121 2]15]8]|

Let us illustrate the notion of separators on this example.

e If 7/ denotes the rpt-function of the schedule at time 3 (7/(Js) = 1,7'(J7) = 1,7'(Js) = 2) then
(2,{6,7,8},7') isaseparator for k =9,s = 1,e = 17,0 = (), = g9. The rpt-functions @) and &,
as defined in the end of Section 3.3.4, are the rpt-functions of the schedule at time min(©) =1
and max(©) = 17. In the following, we will see that the schedule can be decomposed into two
sub-schedules, “before” and “after” the separator (2,{6,7,8},7').

e If 7 denotes the rpt-function of the schedule at time 5 (7"(J5) = 1,7"(Js) = 0,7"(J7) =
0,7"(Js) = 1) then (4,{8,5},7") is a separator for k =9,s =3,e = 17,0 =7/, = &o.

Definition 13. The triplet (t,V,7') is a separator for k, s, e, o, if and only if
1. t and t + 1 are time points of © and t € [max(s,ry), min(e, dy)),
2. V> Ji is a subset of at most m jobs in {J;|i < k,r; <t <d;},
3. if s <rg, 7 (Jk) =m — 1 otherwise, 7' (J) = o(Jx) — 1,
4. Vi <k, ifr; <stheno(J;)) >7'(J)+6(J; e V);ifry <t+ 1, 7(J;) > e(J;).

Proposition 17. Let S be any feasible schedule for k, s, e, 0,e and assume that t € [s, e) is the first
time-point at which an operation of Jy, is processed. Let V' be the set of jobs that are processed at
time t and let 7' be the rpt-function of S at t+ 1. The triplet (t,V,7') is a separator for k,s,e, o, €.

Proof. We first prove that the first and the second conditions of Definition 13 hold. ¢ and ¢ + 1
are time points of © because S is well-ordered in [s,e). On top of that, ¢ € [max(s,ry), min(e, dy))
because operations of Jj, are processed in [rg,dy). Ji obviously belongs to V' and at most m jobs
are processed at t. The jobs J; that are processed at ¢ are such that ¢ < k and r; <t < d; (recall
that S is a feasible schedule for k, s, e, 0,¢).

We now prove that the third condition of Definition 13 holds. If r, > s, then no operation of Jj is
processed before s and since no operation of Jj, is processed in [s,t) (¢f., definition of t), Ji is not
processed before t. On top of that, Ji is early because it is processed at ¢ hence, m — 1 operations
remain to be processed after t + 1, i.e., 7/(Jx) = m — 1. Now assume that r;, < s, then because
no operation of Jj is processed in [s,t), it follows that the number of operations that remain to be
processed at s and at ¢ are the same, and hence o(Jy) = 7/(J) + 1.

We now prove that the last condition of Definition 13 holds. It holds because the functions
o(J;), 7 (J;) +0(J; € V), 7'(J;) and €(J;) are the rpt-functions of the same schedule at successive
time points s <t <t+1<e. O

Proposition 23 introduces a simple relation between the variables W. We need several technical
propositions (Propositions 18, 19, 20, 22, 21) to achieve the proof. In the following, we define



7(J;) = 7(J;) +0(J; € V), and we denote W’ the maximum of (3.17) over all separators (¢, V,7’) of

k,s,e,o,c under the constraint 7/ € \I';anfmﬂ(t + 1) (if no such separator exists, W’ = —o0).
Wi_1(s,t,0,7) + Wi(t+1,e,7',¢) + > w; (3.17)
1<k
s<r; <t
6((]1) =0

(J)+6(J; €V)>0

Proposition 18. If W' takes a finite value, then there is a feasible schedule for k, s, e, o,¢ in which
Jj s processed between s and e.

Proof. Let (t,V,7') be the separator that realizes W’. Wy_1(s,t,0,7) and Wy (t+1,e,7/,¢) also take
finite values; hence, there are two schedules K and L that realize, respectively, Wy_1(s,t,0,7) and
Wi (t +1,e,7",¢). We build a schedule S as follows: (1) strictly before time ¢, follow K, (2) at time
t, process jobs in V, (3) strictly after ¢, follow the schedule £. This schedule has to be completed
because some operations of Ji may have to execute before s due to the value of o(Ji). So we have a
fourth step: (4) if ry, < s, schedule consecutively m—o(.Jy) operations of Jj, during [s—(m—o(Jk)), $)
(recall that there is no machine constraint before s). In this last step, we claim that operations are
not processed before their release dates. Indeed, o is a rpt-function thus, because o(Jx) > 0, we
have o(Jg) > 1, +m — s.

We claim that S is feasible for &, s, e, 0. It is obvious that no more than m operations are processed
at the same time in [s,e) and that jobs Jgy1,...,J, are not processed. The rpt-function of S at
time e is the one of £ and hence, it is equal to €. Similarly, the restrictions to the k — 1 first jobs
of the rpt-function of S at time s and of o, are equal. We have to check that these functions are
equal for Jy, (if they are defined over these jobs). J is early and by construction of S, m — o(Jx)
operations of Ji are processed before s hence, the remaining processing time of Ji at s is exactly
O'(Jk).

Finally, we have to show that S is “well-ordered” over [s,e). Given the definition of separators, and
since the sub-schedules I and £ are well-ordered, operations start and are completed at time points
in ©. We now examine the second condition of the definition of well-ordered schedules. Let J; be
any job and let x be any time point in [s, e) at which one operation of J; is processed. If ¢ < x, then
any job J; that is processed strictly after time x in S is processed at the same time in £. Hence,
the constraint holds for S because it holds for £. If z < ¢, then remark that (1) any job J; (with
j # k) which is processed strictly after  and strictly before ¢ is processed at the same time in K and
(2) that any job J; with r; < « which is processed after t is such that 7(J;) > 0; hence, it is also
processed after ¢ in K. Consequently, the constraint holds for S because it holds for I and because
no operation of .Ji, is processed in [s, z). The case x = ¢ remains. We prove that the constraint holds
for J; = Ji (it will consequently hold for all values of ¢ < k): Since 7/ € \I!Z"‘z*mﬂ(t + 1), at most
m? —m+ 1 of the jobs J; with j < k,r; < ¢+ 1 are such that 7/(.J;) > 0. Thus at most m? —m + 1
of the same jobs are processed after ¢. O

Proposition 19. Let feasible schedules for k,s,e,o,e, where Jy is processed in [s,e), exist. Then
W' is the weight of the heaviest schedule among them.

Proof. Let S be the heaviest schedule in which some operations of .Jj are processed in [s, e) (such a
schedule exists because of our hypothesis). Let then t,V, 7,7’ be, respectively, the first time-point
at which Jj, is processed, the set of jobs that are processed at ¢ and the rpt-functions of S at ¢ and



t+ 1. Let us now compute the weight ZJ(S,S,@) w; of 8. According to Proposition 15 it equals

Z w; + Z w; + Z w;

J(S,s,t) J(S,t+1,e) i<k
s<r; <t
6(.]1) =0
T(J)+8(J; €V) >0 (3.18)
< kal(s,t,O',T)+Wk(t+1,€,7'l,€)+ Z Wi .
1<k

s<r; <t
€(J1) =0

'(J)+8(J; €V) >0

Notice that (¢,V,7’) is a separator (Proposition 17) and that 7 and 7/ belong to ‘IIZLQH(t) and of

\I!Z‘z_mﬂ(t +1) (Proposition 16). Thus, according to the definition of W', the above equation leads
to:

Yo wi<w (3.19)

Ji€J(S,s,e)
O

Proposition 20. If Wy_1(s,e,0,¢) takes a finite value and if either (1) ri, < s and o(J) = e(Jy)
or (2) s <ryp <eande(Jy) =0 or (3) s <ri <eande(Jy) =m or () e < ri then there is a
feasible schedule for k,s,e,o where Ji is not processed in [s,e€).

Proof. Let S be a schedule that realizes Wi_1(s,e,0,¢). We modify the schedule S by adding
eventually some operations before s and after e. Since an unlimited number of operations can be
processed in parallel before s and after e, such additions are valid. The proof follows the cases
introduced in Proposition 20.

1. 7 < s and o(Jx) = &(Jx). First notice that if o(Ji) = 0 then S is feasible for k, s, e, 0,¢. If
o(Ji) > 0 then, because o is a rpt-function, we know that o(Jg) > r +m — s. Hence, we can
schedule m — o(J) operations before s. Similarly, we can schedule ¢(J;) operations after e.
The overall schedule is then feasible for k, s, e, 0, €.

2. s<rp<eande(Jgy) =0. S is feasible for k, s,¢e,0,¢ (Ji is late in this schedule)

3. s <1, < eand e(J;) = m. m operations are added after e (this is possible because (J;) <
max (0, d — t) leads to m < di — t). The overall schedule is then feasible for k, s, e, o, €.

4. e < rp. S is feasible for k, s,e,0,¢.
O

Proposition 21. Let feasible schedules for k, s, e, o,e where Jy, is not processed in [s, e) exist. Then
either (1) r, < s and o(Jx) = e(Ji) or (2) s <1, < e and e(J;) =0 or (3) s < rp < e and
e(Jx) =m or (4) e <ryg.

Proof. We distinguish three cases depending on the relative positions of ry and [s, e).

e 7, < s. The remaining processing times of Ji at s and e are, respectively, o(Jx) and e(Jg).
Therefore, o(Ji) — e(Jy;) operations of Jj, are processed in [s,e). Given our hypothesis, this
leads to o(Ji) = e(Jg)-

e s <rp < e. Either Ji is not processed in the schedule (it is late) and thus e(Jg) = 0 or it is
fully processed after e and thus (Jg) = m.

o ¢ < ryg.



All together, this leads to the four conditions of the proposition. O

Proposition 22. Let feasible schedules for k,s,e,o where Jy, is not processed in [s,e) exist. Then
Wi—1(s,e,0,¢) is the weight of the heaviest among them.

Proof. Let S be any feasible schedule for k, s, e, o in which Jj is not processed in [s,e) and whose
weight ) ; J(S,s,e) Wi is maximal. The weight of Ji is not taken into account (¢f., definition of
J(S,s,¢e)). Hence, 3, c s Wi equals the weight of the same schedule in which Ji has been
removed. This weight is lower than or equal to Wi_1(s, e, ,¢). Hence, there exists a schedule that
realizes Wi_1(s,¢e,0,¢). We could add some operations of Jj before s and after e to transform this
schedule into a feasible schedule for k, s, e, 0, & (similar as in the proof of Proposition 20). Therefore,

we could prove that Wi_1(s,e,0,¢) is the weight of a schedule in which Ji is not processed in
[s,€). O

Proposition 23. If either (1) r, < s and o(Jy) = (Jx) or (2) s <1 < e and &(Jx) =0 or (3)
s<rg <eande(Jy) =m or (4) e <rg, then Wi(s,e,0,e) = max(W' Wi_1(s,e,0,¢)). If none of
the four conditions holds, Wi(s, e, 0, ¢) equals W'.

Proof. We first prove that, Wy(s,e,o,¢) > W’. This is obvious if W’ does not take a finite value.
Now assume that it does. Hence, there is a feasible schedule for k, s, e, o in which J is processed
in [s,e) (Proposition 18) and W' is the weight of the heaviest of these schedules (Proposition 19).
Thus, Wy (s, e, 0,e) > W',

We now prove that, if one of the four conditions holds then Wi(s,e,0,e) > Wi_1(s, e, 0,¢). Accord-
ing to Proposition 20, there is a feasible schedule for k, s, e, in which Ji is not processed in [s, e).
Note that Wy_1(s, e, 0,¢) is the weight of the heaviest of these schedules. Hence, Wi(s, e, 0,¢e) >
Wi_1(s,e,0,¢).

We now prove that Wy(s,e,0,¢) < max(W',Wy_1(s,e,0,¢)). Consider a schedule that realizes
Wi (s,e,0,¢). Either Jy is processed in [s,e) and thus Wy (s,e,0,6) = W’ or it is not and thus
Wi(s,e,0,e) = Wi_1(s,e,0,¢) (cf., Proposition 19 and 22). Hence, Wi(s,e,0,¢) is lower than or
equal to max(W' , Wy_1(s,e,0,¢€)).

Finally, notice that if none of the four conditions holds then Jj is processed in [s, e) in any feasible
schedule for k, s, e, (Proposition 21). Thus, Wy (s, e, 0,e) = W'. O

3.3.5 A Dynamic Programming Algorithm

As shown in § 3.3.4, the maximum weighted number of early jobs is exactly W, (min(0), max(©), 0, ¢).
It can be dynamically computed thanks to the decomposition scheme (Theorem 23). Algorithm 3
is a straight implementation of this scheme: Given a combination of the parameters k, s, e, 0, ¢, the
value of Wy(s,e,0,¢) is recursively computed (lines 6-27). Note that Algorithm 3 relies on Defini-
tion 9 for the initialization part: Wy(s, e, 0,¢) = 0. This is omitted in the pseudo-code. To simplify
the presentation, we use ¢ and ¢ in the expressions Wy_1(s,t,0,7) (line 12) and Wi_1(s,e,0,¢)
(line 26) while it would be more appropriate to refer to the restriction of o and ¢ to the k — 1 first
jobs. Note that the algorithm does not try to reach a value of W (lines 12, 26) that has not been
previously computed.

We do not have to consider all possible combinations of the parameters (lines 1-6) and we only fo-
cus on “non-dominated’ combinations k, s, e, 0, €, i.e., combinations where s,e € ©, 0 € \Ilgh‘zfmﬂ(s)
and ¢ € @$2+1(e). Note that according to Definition 12, \I/$2*m+1(min(9)) contains the func-
tion “Q” so, n, min(f), max(#),d,eq is a non-dominated combination and thus the algorithm com-
putes W, (min(0©), max(0), 0, ep). It is correct to restrict the search to non-dominated combinations
because, in the recursion formula of Theorem 23, all combinations that are examined are non-
dominated: Given the definition of W’ (Equation 3.17), it is easy to check that k — 1,s,¢,0,7 and
k,t+1,e,7, ¢ are non-dominated combinations.

Each function ¢ € \Ilﬁc(t) can be encoded as an array of size n that provides the value taken by
the function over each job. It can also be encoded as an array of size 2 that provides the indices
of the jobs for which ¥(J;) > 0 and the corresponding values ¥(J;) (this encoding relies on the fact



that less than [ jobs are such that ¢(J;) > 0). We will rely on the second implementation because
the relevant values of [ (I = m? —m + 1 and [ = m? + 1) do not depend of n and therefore the
overall encoding of a function requires a constant amount of space. Recall that in each set there
are O(nm2+1) functions. Since |©] = O(n?), the space required to store all functions is O(nm2+3).
We will also store the values Wi(s, e, 0,¢) in a multi-dimensional array. Actually, for each value
of s and e, the functions of \I/Zﬂfmﬂ(s) and of \I/’,fz*l(e) can be indexed (there are, respectively,
O(n™ =m+1) and O(n™ *+1) such functions). The index can then be used to store Wy (s, e, 0,€) in
an array Wk][is][ie][io][ic]:

e where i is the index of s in ©,

e where i, is the index of e in O,
.. . . m%—m+1

e where i, is the index of ¢ in ¥} (s),
.. . . m2+1

e where i, is the index of € in U} ™ (e).

The size of the array W is therefore O(nn2n2n™ +1pm’=m+1y = O(p2m*-m+7),
It is now easy to compute the time-complexity of the algorithm:

e there are n possible values for k (line 1),
e there are O(n?) possible values for s (line 2),

e there are O(n?) possible values for e (line 3),

m2—m+1)

e there are O(n functions o (line 4),

(
(
o there are O(nm2+1) functions ¢ (line 5),
e there are O(n?) possible values for ¢ distinct values (line 7),
(

mz—m+1)

o there are O(n functions 7 (line 8),

e there are at most n™~! subsets V (line 9),

e finding the function 7 (i.e., the index of the function) may require to browse the whole set
2
U7t (t); which may requires O(nm2+1) steps (line 11).

This leads to an overall complexity of O(n4m2’m+10). Note that the algorithm is still valid when
weights take non-integer values.

3.3.6 Open Problems

For any fixed value of m, the parallel machine problem can be solved in O(n4m2_m+10). The optimal

solution is transformed into the optimum solution of the open-shop problem in O(mn log?(mn)) (cf.,
§ 3.3.2). Hence, the problem Om/|p;; = 1,7;| Y w;U; is solvable in polynomial time. The very high
time and space complexity of the algorithm that we have presented, make it hardly usable in practice.
We think that the complexity could be slightly decreased by using some additional data structures.
However, this would not make the algorithm more usable in practice and it would make the algorithm
much more complex.

An interesting open question concerns the status of the same UET open-shop problems with
other criteria, such as the weighted flow time or the weighted tardiness. A straight generalization
of our algorithm is not possible because the dominance property of Proposition 14, based upon an
exchange argument, would not hold.



Algorithm 3 Computation of the values Wy (s, e, 0, ¢€)

1: for k=1 ton do
for s € © (values taken in decreasing order) do
for e € ©,¢ > s (values taken in increasing order) do

2

3

4 for o € \I/Zﬂfmﬂ(s) do
5 for ¢ € \IJZLzH(e) do
6: Wi(s,e,0,¢€) «— —0c0
7.
8
9

fort € ®NJs,e) do
for 7' € \I!Z"‘z*mﬂ(t +1) do
for all V' subset of at most m jobs including Ji do

10: if (t,V,7') is a separator for k, s, e, 0, ¢ then

11: Find in \112”2“(75) the fet. 7 s.t. VJi|r; < t,7(J;) =7 (J;) +6(J; € V)

12: S — Wi_1(s,t,0,7) + Wr(t+1,e,7,¢)

13: for i =1 to k do

14: if J; belongs to I as defined in Lemma 15 then

15: S — S+ w;

16: end if

17: end for

18: if Wi(s,e,0,¢) < S then

19: Wi(s,e,0,¢) «— S

20: end if

21: end if

22: end for

23: end for

24: end for

25: if (1) 1y <sand o(Ji) =e(Jg) or (2) s<rp<eande(Jy) =00r (3) s<r, <e
and e(J;) = m or (4) e <1, then

26: Wi(s,e,0,¢) «— max(Wi(s,e,0,¢), Wi_1(s,¢,0,¢))

27: end if

28: end for

29: end for

30: end for

31: end for
32: end for







Chapter 4

Scheduling Equal Length
Multiprocessor Tasks

We study the situation where a set of n tasks has to be scheduled on m parallel processors. In most
of the classical scheduling models, it is assumed that each task is processed on one processor (also
called a machine) at a time. However, the relatively recent development of multiprocessor computer
systems and of complex manufacturing environments has led researchers to study more complex
situations where each task requires simultaneously several processors (see for instance [35, 88]).

In this chapter we consider a particular multiprocessor scheduling environment where, for each
task i, a fixed number size; of processors is required to execute the task. Yet, the processors
required are not specified. Following the classical scheduling notation (see for instance [35, 38]), the
corresponding scheduling problems are referred to as P|size;|F. See Figure 4.1 for an instance of
P|r;, size;|Cryax.

Proc. 4 4 | task size p r
,,,,,,, 1 4 1 0

Proc. 3 5 2 3 2 0
7777777777777777777777777777777777777 33 1 4

Proc. 2 4 1 3 0
———————————————————————————————————————————————————————————— 5 1 3 4

Proc.1 | ! 2 3 6 6 2 2 4
0 1 2 3 4 5 6 7 8

Figure 4.1: An Optimal Schedule of a P4|size;|Crmax Instance

When tasks have identical processing times, the multiprocessor problem Pm/|size;,p; = p|F is
solvable in polynomial time for F' € {>  w;C;, Y w;U;, > T;} (see [48] for a review). When the
number of processors is not fixed (i.e., m is a data), the Cpax and > C; problems are binary
NP-Hard ([160] and [89]). So, Pm/|size;, p; = p| > w;T; is the only remaining open question.

With identical processing times and arbitrary release dates, the situation is more complex. Of
course, Pm|r;, size;, p; = p|Cmax, as the counterpart of Pm/|size;, p; = p|Lmax, is solvable in polyno-
mial time. Moreover, a linear time algorithm is proposed in [48] for P2|r;, size;,p; = p| Y. C; and it
is conjectured that the 3-machine problem is polynomial.

In this Chapter, we first show (Section 4.1) that Brucker, Knust, Roper and Zinder’s conjecture
holds for any number of machines: Pm/|r;, size;,p; = p| > C; can be solved in polynomial time by
dynamic programming. Then we study the unit execution time problem (p; = 1) and we show
that the minimum maximal tardiness can be computed in polynomial time when size; € {1, m}
(Section 4.2). In this problem, there are no more than two possible sizes, either 1 (small tasks) or
m (tall tasks), and we will refer to it as the “tall/small” problem.



4.1 Minimizing Total Completion Time, Pm|r;, p; = p, size;| Y C;

We introduce an algorithm for Pm|r;, p; = p, size;| > C; and Pmlr;, p; = p, size;|Cpax. A dominance
property is introduced in Section 4.1.1. In Section 4.1.2, we define the variables of the dynamic
programming algorithm. The algorithm itself is described in Section 4.1.3.

4.1.1 Dominance Property

From now on let F' be the objective function (either Ciax or Y C;) and assume that tasks are sorted
in non-decreasing order of release dates, i.e., ry < ro... < r,. Proposition 24 is a strong dominance
property for optimal schedules.

Proposition 24. There is an optimal schedule in which, for any pair of tasks i,j with identical
size, 1 < j = C; < C}.

Proof. Consider an optimal solution for F' that lexicographically minimizes the vector of completion
times (C4,...,Cy). Assume that there are two tasks 4, j with size; = size;, ¢ < j and C; > C;. Let
us exchange ¢ and j. Since i < j = r; < r;, the exchange does not violate the release dates. It
is easy to see that this exchange does not modify the objective function F' (because F' = Cpax Or
F =3"C;). So we have an optimal schedule with a lexicographically smaller vector of completion
times. This contradicts our hypothesis. O

4.1.2 Variables Definition

We use dynamic programming to compute the optimal schedule. Each sub-problem is defined by
two tuples of m variables: processors variables (¢1,...,t,,) and tasks variables (i1,...,%m,).

e Processors variables (t1,...,t,,) represent the availability of the processors: No processor
is available before t1, 1 processor is available between t; and ty, 2 processors are available
between to and t3, ..., m processors are available after ¢, (see Figure 4.2).

e Tasks variables (i1,...,%,) define the subset of the tasks that are considered in the sub-
problem (the other ones have already been scheduled): For a given size s, we only consider
tasks of this size with ¢ > i,. In other words, the tasks of the sub-problem are exactly

m
U{Z|Z > i, size; = S}

s=1

NN

v

(=)
=
S

~
£

Figure 4.2: Processors Variables

To simplify the presentation of the algorithm, we assume that the processors variables are such
that t; <ty <...<t, and t,, — t1 < p. In the following we will see that this assumption always
holds at any step of the algorithm.

Processors variables together with tasks variables define a sub-problem. Five sub-problems are
depicted in Figure 4.3. For each of them we have a partial schedule made of tasks that have already
been scheduled. The tasks of the sub-problem are those that are not scheduled yet. They have to
be scheduled after the “thick border line” defined by the processors variables.



In the following, F(t1,...,tm,%1,---,im) denotes the optimal value of the objective function for
the corresponding sub-problem. Note that the optimum of our initial problem is exactly

F(minr;,...,min7;,0,...,0).
3 (2

4.1.3 Dynamic Programming

Consider an optimal non-dominated active schedule of the sub-problem and assume that s is the size
of one of the tasks of the sub-problem with minimal completion time (in the schedule of Figure 4.1,
s =4). Since the tasks of size s are exactly {i|i > iy, size; = s} and since completion times of the
tasks of the same size are non-decreasing (Proposition 24), we know that the task x = min{é|i >
is, Size; = s} is a task with minimum completion time.

We distinguish two cases to recursively compute F(t1,...,¢m,%1,.-.,m). First, if t; < r, then
at least one processor is available before r,. Since no task starts before 7, (otherwise the completion
time of x would not be minimal), the processors variables can be “increased” so that no processor
is available before r,. Second, if t; > r, then = starts exactly at time t; and we will see how tasks
and processors variables can be computed.

CASE 1: t; < 7g.
Since no task starts before r, (otherwise the completion time of x would not be minimal), the
objective function F(t1,...,tm,%1,...,im) equals

F(max(t1,74), ..., max(tm, Tz), 91, - -, bm)- (4.1)

Note that we have max(t1,r,) < max(ta,r;) < ... < max(tm,, ;) and that max(t,,, 7, )—max(t1,r,) <
p. Hence, the two initial assumptions on the processors variables still hold.

CASE 2: r, < t;.

Task x starts exactly at time ¢, and is completed at ts+p. The new tasks variables are (i1,. .., 151, x+
1,4s41,---,%m). Let us compute the new processors variables. Task x is completed at ¢ + p and the

s processors that were used to execute the tasks are available again. The s processors that used to

be available at t; are now available at ¢5; + p and nothing changes for the m — s other processors.

Since t,, — t1 < p, the new processors variables are exactly

(ts+17"'7tm7t8 +p7--'7ts +p)

m—s elements s elements

It is easy to see that (t5 + p) — ts41 < p and consequently, the difference between the last and the
first processor variable is still lower than or equal to p. Hence, the two initial assumptions on the
processors variables still hold.

For the Cyax criterion, F(t1,...,tm, 01, .- ,4m) equals

Ftst1, o ytmyts + 0,0 yts +pyin, e yism1, @+ 1dsq1, e o yim). (4.2)
For the Y C; criterion, F(t1,...,tm,%1,...,1im) equals

F(tsq1y.-stmyts +Dycoyts +pyit, e yis—1, @+ Lidst1, ... im) +ts + p. (4.3)

So, if we know the size s of the task of the sub-problem with minimal completion time, then,
thanks to (4.1), (4.2) and (4.3), we can recursively compute the optimum value of F'(t1,...,tm, 01, %m)-
Since s is not known in advance, all possible values are tried and the one leading to the best solution
is chosen. On the example of Figure 4.3, we can see that the left sub-problem leads to 4 sub-problems
(one for each possible size). The last one only corresponds to CASE 1.

Note that the variables ¢; can take any integer value. Hence, there is not a polynomial number of
states and thus our dynamic programming scheme is not likely to run in polynomial time. However,
it’s easy to see that on an active schedule, start times equal a release date modulo p. More precisely,
tasks start and are completed in

©={t|3Ir,e{0,...,n},t=r;+Ip}.
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Figure 4.3: The Dynamic Scheme



Since there is an optimal active schedule and since there are O(n?) time points in ©, we have no
more than O(n?™) relevant tuples of processors variables to consider.

Algorithm 4 is a straight implementation of the decomposition rules for Cpax (for > C;, lines 6
and 16 have to be changed respectively into F'(t1,...,41,...,4m) =0 and F — F(tst1,...,tm,ts +
Dyeoorts + D81, is—1,% + Lyigy1,-..,0m) + ts + p). Before describing Algorithm 4, we need
to introduce the notation N(u,z), the smallest index greater than u among tasks of size z (i.e.,
N(u,z) = min{i|i > u, size; = z}). If such a task does not exist, N(u, z) is set to a special negative
value. Note that N(u,z) can be pre-computed in linear time. Now, let us examine Algorithm 4.

e We iterate over all tasks and processors variables sorted in decreasing lexicographical order
(lines 1-4). This ordering ensures that the optima of all sub-problems of the current sub-
problem have already been computed.

e If the set of tasks of the sub-problem (J" {ili > i, size; = s} is empty (line 5) then
F(t1,...,81,...,1m) equals t,.

e If the set of tasks of the sub-problem is not empty, we iterate over all possible sizes s of
the tasks of the sub-problem (lines 9-10). For each s, F., the optimum of the sub-problem,
under the hypothesis that first task to execute has size s, is computed (lines 12-13 and 14-20
respectively correspond to CASE 1 and CASE 2).

o Ift; +p ¢ O (line 18) then we are building a non-active schedule so, F; can be set to co.

o Ift,+p € O (line 15) then (tst+1,. .., tm,ts+p,...,ts+p) is a relevant combination of processors
variables and we can apply the recursion.

o F(t1,...,tm,%1,...,%m) equals the minimum of F¥ over all possible sizes s of the tasks of the
sub-problem (line 21).

There are O(n?™) possible tuples of processors variables and O(n™) tuples of tasks variables to
consider. So we have O(n3™) combinations of variables for which F has to be computed. Since m
is fixed, for each combination (lines 5—24), F' is computed in constant time. Hence, the algorithm
runs in O(n®™m).

4.1.4 Open Questions

We have shown that Pm|r;, p; = p, size;| . C; can be solved in polynomial time. The same algorithm
can be used to minimize Chax. We do not think that our algorithm is likely to be generalized to
handle other criteria and so, the complexity status of the weighted completion time problem is still
an open question.

4.2 Scheduling Tall/Small Tasks, P|r;,p; = 1, size; € {1, m}| Lax

We study the scheduling situation where n tasks, subjected to release dates and due dates, have to
be scheduled on m parallel processors. We show that, when tasks have unit processing times and
either require 1 or m processors simultaneously, the minimum maximal lateness can be computed
in polynomial time. Two algorithms are described. The first one is based on a linear programming
formulation of the problem while the second one is a combinatorial algorithm. The complexity status
of this “tall/small” task scheduling problem P|r;,p; = 1, size; € {1, m}|Lmax was unknown before,
even for 2 processors.

When all release dates are equal, the arbitrary size problem for any fized number of processors,
denoted Pm|p; = 1, size;|Timax, can be solved in polynomial time [50]. Similarly, the problem for
any fized number of sizes, denoted Plp; = 1, |{size;}| = ¢|Tmax, can be solved in polynomial time.
Both problem can be solved using dynamic programming. However, the arbitrary size problem is
NP-Hard in the strong sense [160].



Algorithm 4 Computation of the values F(t1,...,tm,%1,---,im) (F = Chax)

1: IVARS — list of tasks variables sorted in dec. lexicographical order

2: TVARS — list of processors variables sorted in dec. lexicographical order
3: for (i1,...,%m) in IVARS do

4. for (t1,...,tm) in TVARS do

5: if Vs € {1,...,m}, N(is,s) < 0 then

6: F(t1,.. .y, yim) =tm

7 else

8: F(t1,...,81,. ., im) =00

9: for se {1,...,m} do

10: if N(is,s) > 0 then

11: x — N(is, )

12: if t1 < r; then

13: F¥ — F(max(t1,72), ..., max(tm, Tz), i1y - -+ 5 0m)
14: else

15: if t;+p € O then

16: F* — Ftst1,- -y tmyts + Dy oy ts + 0,01, o yis—1,@ + Ldgqn, ...
17: else

18: Fy — o0

19: end if

20: end if

21: F(tl,...,il,...,im)—>min(Fs*,F(tl,...,il,...,im))
22: end if

23: end for

24: end if

25: end for
26: end for




When preemption is allowed, even with arbitrary processing times and release dates, the very
general problem Pm|r;, size;, pmtn|Timax problem problem is easy to solve. Existing algorithms are
based on a Linear Programming formulation where a variable is associated to each subset of tasks
whose total resource requirement is less than m (see for instance [35]). Unfortunately, there are
some instances of P|r;,p; = 1, size; € {1, m}|Lmax for which the non-preemptive maximum lateness
is strictly larger than the preemptive maximum lateness. In the preemptive schedule of Figure 4.4,
Liax = 0, while the value of L.y is at least 1 for any non-preemptive schedule.

A B D E A B Cr=0,d=2

Processor 1

X X-r=1d=3

Processor 2

D EF:r=2d=4

r T T T 1

0 1 2 3 4

Figure 4.4: An optimal preemptive schedule.

In the following, we focus on the decision variant of the maximal lateness problem. For a fixed
value of Lay, it is easy to compute a deadline d; = d; + Limax for each task i and a schedule is
said to be feasible if tasks are completed before their deadlines. To compute the minimal maximal
lateness, one can find the smallest value of L. for which there is a feasible schedule. Since one
can easily build a feasible schedule with Ly,,x = n, there are no more than n values to test. A
dichotomic search could be used to reduce the number of iterations. So, the L.« problem can be
solved in polynomial time provided that the deadline scheduling problem is solvable in polynomial
time.

In Section 4.2.1, we introduce a linear programming formulation of the problem and in Section 4.3
we describe a combinatorial algorithm to solve the problem. Finally we draw some conclusions in
Section 4.3.1.

4.2.1 An LP Formulation

In Section 4.2.2 we describe some linear constraints that must be met by any feasible schedule. In
Section 4.2.3 we show that if these constraints hold, we can build a preemptive schedule of tall tasks
that “implicitly” takes into account the small tasks. This schedule is transformed in Section 4.2.4
into a non-preemptive schedule of both small and tall tasks.

4.2.2 Necessary Conditions

To simplify the presentation of the algorithm we will introduce some time indexed variables. There
are few relevant time points so the total number of variables remains polynomial in n. Indeed,
we can assume that the distance between two consecutive release dates ry, 7, is not larger than n
(otherwise, the tasks could be split in two subsets {i : r; < 7.} and {7 : 7, > r,} that could be
scheduled independently). On top of that, we can also assume that the largest deadline is not larger
than the largest release date plus n. Due to these assumptions, we have a polynomial number of
relevant integer time points ¢ to consider. In the following, unless precisely stated, time points and
time slots are integral.

Consider a feasible schedule and, for each tall task ¢ and for each integer time point, let ¢,
xt € ]0,1] be the total time during which i executes in the time-slot [t,¢ + 1). Each tall task has to
be scheduled somewhere between its release date and its deadline so,

J,if
Vi€ T, Yy ot =1 (4.4)

t=nr;



On top of that, the total time during which tall tasks are processed in a single time slot does not
exceed the size of the time slot, i.e.,

v, Y al <1 (4.5)

1€Tm

Now let us focus on small tasks. For any time interval [t1,t3), let 77 (¢1,%2) be the set of small tasks
that have to execute in the time interval [t1,t2), i.e.,

Ti(trte) ={i € Ty ity <y < di < ta}.

Note that in a non-preemptive schedule, ¢ small tasks cannot be scheduled in less than [L] time

units. Since in a time interval [t1,t2) there are only to — 1 — > ;o Zfz ' 2! time units available
to schedule tall tasks, we get

to—1
Ti(th,t
Vit1,t2), Z Z [M—‘ <ty —11. (4.6)

lE’T'm t=ty

Hence, if there is feasible schedule, there is a feasible solution of the Linear Program (4.7).

d}*l

Vi€ T, Yy ai=1
t:’l"i

Vi, Z x'; <1

€T (4.7)
fa ] EACED]
Vi), 33 4t {7} <t t

1€T,, t=t1

Vi € Tm,Vt,xf >0

In the following, we show that a feasible schedule exists if there is a feasible solution of (4.7).

4.2.3 Preemptive Schedule of Tall Tasks

From now on, we assume that tasks 1,...,|7,,| are the tall ones and that they are sorted in non-
decreasing order of due dates, i.e., di < ... < d|z,,|-

A solution x of (4.7), specifies the duration x! a tall task ¢ is scheduled in [¢, ¢+ 1). To precisely
build a preemptive schedule of tall tasks, it remains to decide how pieces of tall tasks are scheduled
inside each time slot [t,t +1). Let S(x) be the schedule where, in each time slot, pieces of tall tasks
are scheduled from left to right according to their initial numbering (i.e., in non-decreasing order of
deadlines). Now let us consider the solution Z that lexicographically minimizes the vector of average
completion times (C1,...,C|z,,|), where C; = Zf:;,l t - zt. The next proposition shows that in any

such solution z! is either 0 or 1.

Proposition 25. In §(Z) tall tasks are not preempted and they start at integer time points.

Proof. Let k be the first task for which the proposition does not hold (all tasks with smaller indices
are not preempted and start at integer time points). Let [¢t,t 4 1) and [t/,¢ + 1) be the time slots in
which k respectively starts and is completed in S(Z).

First, we show that in [, + 1), k is the only tall task to execute. Indeed, if there was another tall
task [ that executes there, we would have [ > k (because of our assumption on k). Therefore, we
could exchange a small piece of I that executes in [¢,¢ + 1) with a small piece of k that executes in
[t',t' +1). In other terms, we could build a vector & that equals Z except for the following values:

=zt +¢
A4l 4/
o=zt —e
S
) =% +¢
B =xl—¢



where ¢ = min{i‘g,i‘f} > 0. In the resulting schedule S(#) the average completion time of k
is smaller than its average completion time in S(z) and task [ is completed before its deadline
(because d; > di). Moreover, the “load” of each time slot [r,7 + 1) is the same in both schedule,

i.e.,
Ve Y ar =) .
1€Tm 1€Tm

It follows that & is a feasible solution of (4.7) and it is smaller lexicographically than Z. This
contradicts our hypothesis on .

Second, note that some constraints of (4.7) must be tight for Z and prevent us from increasing z}
by € and decrease f‘,: by €. Indeed, if we could perform this exchange, we would obtain a “lower”
feasible solution in the lexicographical order we defined. Constraints (4.4) do not prevent us from
making this exchange. Neither do Constraints (4.5) since k is the only tall task to execute in time
slot ¢t. Now, let us examine Constraints (4.6). We are going to show that a slightly more complex
exchange is possible. In the following, the notation Z(t1,%2) refers to the constraint (4.6) over the
interval [t1,t2). Let © be the set of constraints (4.6) with ¢; < ¢ and t < ¢5 < ¢’ that are tight for Z.
It is easy to see that Constraints (4.6) that do not belong to §2 do not prevent us from increasing
z}. Among the constraints of 2 let us pick one with maximum ¢;. Since the constraint is tight, we

have i
5 $am o [t
m

€T, t=t1

Hence, ) ;cr Zlel 7! takes an integer value and consequently, there is another tall task w that is
partially executed between t; and to. If u were partially executed between ¢ and t; then we could
exchange a piece of it with the last piece of k that executes in [t/,# + 1) (we have d, > dj, because
u is preempted and so the exchange is feasible). We would have decreased the average completion
time of k; which would contradict our initial hypothesis. So wu is partially executed in a time slot

[7,7 + 1) between t; and t. Let & be the vector that equals Z except of the following values:

T — 7T
=z —¢

—¢
=, t+¢
—¢
o=zl +e

for a small positive value €. Note that a piece of u can be scheduled at ¢’ because d,, > dj. Moreover,
the only constraints that could be violated by the exchange are those in the set Q (the value of z}
is consistent with (4.5) because k is the only tall task that executes in [¢,¢ + 1)). Let Z(¢],t5) be a
violated constraint of 2. Because of our hypothesis on 1, we have t| < t;. Hence, it is easy to verify
that the load induced by the tall tasks between t] and ¢}, does not increase. Therefore, the resulting
schedule §(Z) is lower than S(Z) in the lexicographical order. This contradicts our hypothesis. O

4.2.4 From Preemptive to Non-Preemptive Schedules

In Section 4.2.3, we have shown that there is a solution Z of (4.7) such that in S(Z), tall tasks are
not preempted and start at integer time points. In Proposition 26 we show that small tasks can be
scheduled in S§(Z) too.

Proposition 26. Small tasks can be scheduled in S(Z).

Proof. Let us sort small tasks in non-decreasing order of deadlines and let us add them one after
the other into S(Z). Each time, the current task starts at the first time point after its release date
where one processor is available. Note that because tall tasks are not preempted and start at integer
time points, small tasks are not preempted either and also start at integer time points.

Let k be the first small task that is completed after its deadline and let ¢ be the earliest time point
such that all processors are full between t and dj,. Note that since k is not completed by its deadline
t < r,. Let ¥ be the set of small tasks that are scheduled in [t,d}). Tasks in ¥ have a release



date greater than or equal to ¢ (otherwise they would be scheduled in [t — 1,¢)) and a deadline
smaller than or equal to di (because tasks are sorted in non-decreasing order of deadlines). Since
all processors are full, there are exactly m(dy —t — Y ieT., ZZ"‘:? zt) tasks in U. On top of that,
U C 7i(t,di) and k ¢ U but k € 71 (t, dy). Hence,

di—1
Ti(t,d) >m(dy —t— Y > &)

€Ty t'=t

This contradicts (4.6). O

4.3 A Combinatorial Algorithm

For each time interval [t1,t2), we define recursively the slack of the interval, denoted A(ty,ts). The
slacks can be computed in polynomial time and we show later that there exists a feasible schedule if
and only if all the intervals have non-negative slack. Intuitively, A(t1,¢2) is an upper bound on the
number of free time slots in [t1,t2) in any schedule of the tasks in 7 (¢1,t2). (For a given schedule
a free time slot is a time unit in which all the m processors are idle.) To define the slack we define
static slack and dynamic slack.

Definition 14. For any interval [t1,t2), with to > t1 + 1, the slack A(t1,t2) is the minimum
of the static slack Ag(ti,t2) and of the dynamic slack Aq(ti,t2). For any interval [t1,t2), with
ty <to <ti+1, A(t, t2) = Ag(tr, t2).

Definition 15. The static slack over [t1,t2), As(t1,t2), equals

ty —t1 — <|Tm(tlvt2)| + {MD

m

Definition 16. The dynamic slack over [t1,t2), with to > t1 + 1, Aq(t1,t2), is the minimum of
Atr, ty) + Aty t2) = [T (1, t2) \ (T (1, 15) U Tin (81, £2))]

over th,th with t1 <t} <th < ts.

The next proposition shows that if there is a feasible schedule, then all intervals have non-negative
slack.

Proposition 27. There are at most A(t1, ta) idle time slots between t1 and to in any feasible schedule

Of T(tl, tg).

Proof. Consider an interval [¢1,t2) such that there is a feasible schedule of 7 (t1,¢2) with more
than A(tq,t2) idle time slots and assume that ¢ — ¢; is minimal among such intervals. There are
|7 (t1,t2)| tall tasks and |77 (t1,t2)| small tasks and at least (|Tm(t1,t2)| + [W—D time units
are required to schedule these tasks. It follows that the number of idle time slots in a feasible
schedule is no more than the static slack As(t1,t2). Hence the slack equals the dynamic slack; that
is, A(t1,t2) = A4(t1,t2). Suppose that Ag(ty,t2) is determined by the two time points ] and t5;
that is, A(t1,t2) = A(t1, th)+ A(#], t2) — [Tm (b1, t2) \ (T (t1,t5) U Tpn (8], t2))|. Consider the feasible
schedule S of 7 (¢1,t2) and let S, and S; be the restriction of S to the tasks of 7 (¢1,t5) and to the
tasks of 7T (t},t2). The number of idle time slots in S is less than or equal to the number of those
in S8, plus the number of those in ;. Given our hypothesis on t; — ¢; this is lower than or equal
to A(t1,th) + A(t),t2). On top of that, large tasks in 7, (t1,t2) \ (Tm(t1,t5) U T (t],t2)) are not
scheduled in S; nor in S, so the number of idle time slots in S is less than or equal to

A(ty, t5) + At t2) = [T (tr, t2) \ (Ton(t1,£5) U T (81, £2))]

which equals A(t1,t2). This contradicts our initial hypothesis. O



The more complicated part is to show that if there is no feasible schedule then there must be at
least one interval with negative slack. In order to prove this we first prove two propositions. In the
proofs we consider several instances simultaneously. Given an instance I, A(1,t1,t2), T(I,t1,12),
T1(I,t1,t2) and 7, (I,t1,t2) denote the slack and the sets associated to I for a given interval [tq, t2).
From now on, to simplify notation we also assume that the smallest release time is 0.

Proposition 28. Consider an instance I, and let J be and instance given by removing a tall

task i, with r; = 0, if such exists. For all t < d;, A(J,0,t) = A(I,0,t), and for all t > d;,
A(J,0,t) = A(1,0,t) + 1.

Proof. The first part follows directly from the definition of slack. Consider the second part and to
obtain a contradiction assume that the equality does not hold. Let ¢ be the minimum time such
that that A(J,0,t) # A(1,0,t) + 1. We first show that A(J,0,t) < A(I,0,t) + 1. We consider two
cases.

Case 1: A(I,0,t) = As(1,0,t). Since A4(J,0,t) = As(1,0,t)+ 1, we have A(J,0,t) < A(1,0,t)+1.
Case 2: A(1,0,t) = Aq4(I,0,t). Let t1,t2 be two time points that determine A4(7,0,¢). Note
that A(I,t1,t) = A(J,t1,t) (because 0 < t1). If d; < ta then i does not belong to 7,,(I,0,t) \
(77 (1,0,t2) U T, (1,t1,t)). Hence, the slack of J is not larger than

A(J,O,tg) + A(I7tlat) - |Tm(I7Oat) \ (Tm(1707t2) U Tm(I7tlat))| .

Since t3 < t, by our assumption A(J,0,t2) = A(I,0,t2) + 1. Hence, A(J,0,t) < A(I,0,t) + 1. If
d; > to then

A(J,0,t) < A(I,0,t2) + A(L,t1,t) — (| T (L, 0,8) \ (0 (1,0, t2) U T, (1, t1,1))] — 1)
= A(,0,t) + 1.

Similarly, it can be shown that A(I,0,¢) < A(J,0,t) — 1, by considering the two cases A(J,0,t) =
Ag(J,0,t) and A(J,0,¢t) = Agq(J,0,1). O

Proposition 29. Consider an instance I. Let k be the number of small tasks in I with release
date 0. Let J be the instance derived from I by removing min{k, m} small tasks with the smallest
deadline among tasks with release date 0, and by changing the release date of the rest of the tasks
with release date 0 (if any) to 1. Let x be a tall task in I with the earliest deadline among tall tasks
with release date O (if such exists), and let t be d, if x is exists and oo otherwise. For all 1 <ty < t,

mm{A(I, 07152), A(I, ].,tg)} < A(J7 ].,tg).

Proof. To obtain a contradiction assume that ¢o is the minimum time for which the inequality does
not hold. If & < m then since there are no tall tasks with release date 0 and deadline at most ¢
in I, we have A(I,1,t5) = A(J,1,t3); a contradiction. Suppose that k > m. Let d be the earliest
deadline of a task in T with release date 0 that was not removed. If t5 < d then again 7T (J,1,t5) does
not contain any task with release time 0 in I, and thus, A(I,1,t2) = A(J,1,t2); a contradiction.
The only remaining case is to > d. We consider two cases.

Case 1: A(J,1,t2) = Ay(J,1,ts). Since to > d |[T1(J, 1,t2)| = |T1(I,0,t2)| — m and thus

Pw,l,tz)q _ PTl(I,O@)W Y

m m

Recall also that since no tall task in I has release date 0 and deadline at most to we have for all
1< s <ty Tn(1,0,8) = T,n(J, 1, s). We get

AU ty) = tg—l—(|Tm(J,1,t2)|+[Mm17t?)|—‘)
=ty (|T(1,0,t2)] + [W])

= AJI,0,t5) > A(I,0,t).



Case 2: A(J,1,t3) = Agq(J,1,t2). Let ¢},t5 with 1 < ¢} <t} < t2 be time points that determine
the dynamic slack. Recall that by our assumption min {A(Z,0,t5), A(I,1,t5)} < A(J,1,¢,). Since
ty > 1, A(Lt),te) = A(J, ], t2). We get

A 1,ty) = A(J,1,th) + A(J, t), t2)
[T (1 1,t2) \ (T (, 1, t5) U Tin (81, £2)|
> min{A(L,0,t), AL, 1,t5)} + A(I, ), t2)
- |Tm(Ia07t2)\(Tm(IvOatIQ)UTm(Ivt/latQ)”
> min{A(l,0,t), A(I,1,t2)}.

Proposition 30. If all time intervals have non-negative slack then there is a feasible schedule.

Proof. We prove that if there is no feasible schedule then there must be an interval with a negative
slack. Define the size of an instance I as >, d; — r;. We prove it by induction on the size of the
instance. The proposition clearly holds for instances of size 1 since such instances consist of one
task. Suppose that the proposition holds for all instances of size at most s. We prove it for instances
of size s+ 1. Consider an instance I of size s 4+ 1 with no feasible schedule. If I has both a tall task
and a small task with release date 0 and deadline 1 or more than m small tasks with release time 0
and deadline 1 then A(Z,0,1) < 0. Suppose that this is not the case. Let k be the number of small
tasks in I with release date 0. Consider two instances Jg and Jr defined as follows. The instance
Jg is derived from I by removing min{k, m} small tasks with the smallest deadline among tasks
with release date 0, and by changing the release date of the rest of the tasks with release date 0 (if
any) to 1. The instance Jr is derived from I by removing a tall task z with the smallest deadline
among tall tasks with release date 0, and by changing the release date of the rest of the tasks with
release date 0 (if any) to 1. We assume that the task z exists. Note that if any of Jr and Jg has a
feasible schedule then this schedule can be extended to a feasible schedule for I. We conclude that
both Jg and Jr have no feasible schedule. Since the size of both Jg and Jr is at most s, there is
an interval with negative slack in both Jg and Jp. If for J € {Jg, Jr}, there exists 1 < t; < ta
such that A(J,t1,t2) < 0 then since A(I,t1,t2) = A(J, t1,t2) we are done. Suppose that this is not
the case. Hence, there are tg,t7 > 1 such that A(Jg,1,ts) < 0 and A(Jp,1,t7) < 0. We consider
several cases.

Case 1: tp > d,. Let I’ be the instance given by removing task = from I. Since the sets of tasks in
Jp and I’ are the same A(I',0,t7) < A(Jp, 1,t7)+1. By Proposition 28 A(I,0,tr) = A(I',0,tr)—1.
Hence, A(I,0,t7) < A(Jr,1,t7) <O.

Case 2: tg < d,. By Proposition 29 min {A(Z,0,ts), A(I,1,ts)} < A(Js,1,ts) < 0.

Case 3: The remaining case is tg > d, and t7 < dy. Let [ be the number of large tasks
in I with release date 0 and deadline at most tg. Let Jg be the instance given by removing
these [ tasks from Jg. By proposition 28 A(J§,1,ts) = A(Js,1,ts) +1 < I. Let I’ be the in-
stance given by removing these [ tasks from I. Note that A(I,1,ts) = A(I’,1,ts). By Proposi-
tion 29 min {A(I’,0,ts), A(I',1,ts)} < A(Jg, 1,ts) <. If A(I',0,ts) < ! then by Proposition 28
A(1,0,ts) = A(I',0,ts) — 1 < 0. Otherwise, A(I,1,tg) < 1. We get that

A(I7O7t5) S A(I7OatT)+A(I71atS)_|Tm(I7O7tS)\(Tm(I7O7tT)UTm(I717tS))|
< 041-1=0
To conclude the proof, we just have to consider the situation where the task = does not exist (i.e.,
there is no tall task with release date 0). In such a case, the same reasoning as for Case 2 applies. O
4.3.1 Open Questions

We have presented two algorithms for scheduling tall/small multiprocessor tasks with unit processing
time to minimize maximum tardiness. The first one relies on linear programming and the second



one is purely combinatorial. An interesting open question is whether one of them could be extended
to solve a larger class of problem such as Pm|r;, p; = 1, size;| Tinax.






Chapter 5

Batching Equal Length Jobs

We study the situation where n jobs {Ji,...,J,} have to be scheduled on a batching machine.
Jobs cannot start before their release dates and all jobs of the same batch start and are completed
simultaneously, i.e., at the starting time (respectively at the completion time) of the batch. Two
types of batching machines are studied.

e On a serial batching machine, the length of a batch equals the sum of the processing times of
its jobs. When a new batch starts, a constant setup time s occurs.

e On a parallel batching machine, there are at most b jobs per batch and the length of a batch
is the largest processing time of its jobs. Two situations are often distinguished. The bounded
case with b < n and the unbounded case with b = n. In this environment, no setup is assumed.
However, a constant setup time s could be easily taken into account by increasing of s the
processing time of each job.

Following the notation of [47], these problems are denoted respectively by 1|s-batch,r;|F, 1|p-
batch,b < n,r;|F (bounded case) and 1|p-batch, r;|F (unbounded case). We refer to [6], [39], [47],
[93], [168], [187], [217] for extended reviews on pure batch scheduling problems and on extensions
(e.g. scheduling group of jobs with group-dependent setup times, jobs requiring several machines
throughout their execution, etc.). Complexity results for problems with identical release dates
are summarized in Table 5. The problems 1|r;|F are NP-Hard for Lyax, . Ci, >, T;, hence the
corresponding batching problems 1|s-batch, r;|F' and 1|p-batch, r;|F are also NP-Hard.

These results leave open the status of most of the problems with arbitrary release dates and
equal processing times. In this chapter, we first study (Section 5.1) the parallel unbounded prob-
lem and we show that, for arbitrary processing times, an optimum schedule can be computed in
pseudopolynomial time for any regular objective function. When processing times are equal, the
algorithm runs in polynomial time. We then show (Section 5.2) that serial and (bounded) parallel
batching problems can be solved in polynomial time for the class of ordered objective functions
(see Definition 2).

5.1 Parallel Unbounded Batching, 1|p-batch, r;|F

We study the parallel unbounded problem 1|p-batch, r;|F. From now on, we assume that F' = > f;
is regular and that jobs are ordered in non-decreasing order of processing times.

Proposition 31. There is an optimal schedule such that, for any batch, the jobs that are smaller
than the length of the batch and that are released before or at the starting time of the batch are either
executed in the batch or in a previous batch.

Proof. Consider a job ¢ and a batch B for which the proposition does not hold. The job i can be
moved to B and since F' is regular, this does not increase the value of objective function. O



Problem Complexity References

1]p-batch, b < n|Cmax O(nlogn) 39]

1|s-batch| Lax O(n?) 217]
1|p-batch|Loax O(n?) [39]
1|p-batch, b < n|Lmax Unary NP-Hard 39]
1]s-batch| > U; O(n?) 49]
1]s-batch| > w;U; binary NP-Hard [49]

1]s-batch, p; = p| > w;U; O(n%) [120]
1|p-batch| > U; O(n?) [39]
1|p-batch| >~ w;U; binary NP-Hard [39]
1|p-batch,b < n|> U, Unary NP-Hard [39]
1]s-batch| > C; O(nlogn) [76]

1]s-batch,p; = p| > C; | polynomial in logp,logs,logn | [199]

1]s-batch| Y w;C; unary NP-Hard [6]
1]s-batch, p; = p| > w;C; O(nlogn) [6]

1|p-batch| >~ w;C; O(nlogn) [39]
1|p-batch,b < n| > C; O(nb®~=1)) [39]
1|s-batch| > T; binary NP-Hard [91]
1|s-batch| " T; O(n'! max(max; p;, s)7) [18]
1|p-bateh| S w;T; binary NP-Hard [39]
1|p-batch,b < n| > T; unary NP-Hard [39]

Table 5.1: Overview of the complexity results

Proposition 31 suggests that once the starting time of the largest batch (the one that contains
the largest job n) is known, we can decompose the problem into two sub-problems that occur before
and after this batch.

More formally, a state of the dynamic program is defined by (1) the index k of the largest job
considered in the problem, (2) a right fictive batch starting at s with length 7, and (3) a left fictive
batch starting at e with length m. > pi. In the recursion we try to schedule the jobs i with ¢ < k
and s < r; < e between s + 75 and e + 7. (jobs can be scheduled either in the right fictive batch or
between the fictive batches). Let F(k, s, 75, e, ) be the minimal cost of such a schedule.

Proposition 32. If r, > e or if ry, < s then F(k,s,ms,e,m.) = F(k — 1,s,75,e,m) otherwise,
F(k,s,ms,e,m) is the minimum of F(k — 1,s,ms,e,me) + fr(e +m) and of

min
te[max(s+ms,ry),e—pk]

F(k7877785t7pk) + F(k7tapk7€7ﬂ-€)'

Proof. If r, > e orif i < sthen k is not considered in the sub-problem and hence, F(k, s, 75, e, 7e) =
F(k—1,s,7s,e,m). Now assume that s < r; < e and consider the non-dominated schedule that
realizes F'(k, s, 75, e,m.). The job k is either scheduled in the right fictive batch or it is scheduled in
a batch that starts after or at s and that is completed before or at e.

o If k is scheduled in the fictive batch, then the cost of scheduling % is fx(e + m¢) and all other
jobs have to be scheduled between s + 74 and e or in the fictive batch. So, F(k, s, ms,e,me) >
F(k—1,s,7s,e,me)+ fr(e+ m).

e If k£ is scheduled in a batch B starting at ¢ between s and e then, we know that the batch
length is py (since k is the largest job). Moreover, it has to be completed before e and it cannot
start in the left fictive batch so, t € [max(s + 7, 7%),e — pg]. According to our dominance
property, all other jobs are either executed in batch B or in a previous batch or are released
after t. Jobs released after ¢ cannot start before the end ¢ + pi of the batch containing k so,
we are exactly in the state (k,t,pg, e, m.) of the recursion. The other jobs must be completed
before or in the batch containing Ji so, we are exactly in the state (k, s, 7s,t, px). Hence, we
have F(k, s, 7s,e,me) > F(k, s, 7s,t,px) + F(k,t,pr, e, me).



We have proven that F(k, s, 7s, e, Te) is greater than or equal to the minimum of F(k—1, s, 75, €, 7 )+
Jr(etme) and of minyc sy, e—po] F'(k, 5,7, t, pr)+F (K, t, pr, €, 7). Now we prove that F'(k, s, 75, e, )
is lower than or equal to the minimum of the two expressions above.

e First consider a schedule that realizes F(k — 1,s,7s,¢,m). We can add k in the right fic-
tive batch (the additional cost is fi(e + 7)) and we obtain a feasible schedule for the state
(k,s,ms,e,me). So, F(k,s,ms,e,me) < F(k—1,s,ms,€,m) + fr(e + me).

e Now let ¢ be the value that realizes min;emax(s-+my,ri),e—pr] £ (ks 8, Tss t, pr) + F(k, 1, pr, €, me)
and let us merge the schedules that respectively realize F'(k,s,ms,t,pr) and F(k,t, pg, e, me).
The merging is possible because the right fictive batch of the first one coincides with the left
fictive batch of the second one. This schedule is feasible for the state (k,s, s, e, 7). So,
F(k,s,ms,e,m) < F(k,s,7s,t,p) + F(k,t, pr, e, Te)-

O

If P =5 p; denotes the time horizon, the time complexity of the dynamic programming algo-
rithm is O(nP®) since there are O(nP*) states and each time the parameter ¢ can take at most P
values.

Now consider the special case with identical processing times Vi,p; = p. First, note that the
parameters w5 and m. become un-useful. Moreover, it is easy to see that there are few relevant
starting times since in active schedules, starting times are equal to a release date modulo p. Hence
the set of relevant starting times is O(n?) and consequently, the complexity of the algorithm reduces
to O(ntt).

5.2 Batching to Minimize an Ordered Objective Function

From now on, we restrict our study to ordered objective functions > f; (see Definition 2, Chapter 2).
Hence, a kind of due-date ¢; is attached to each function f; and we have §; < --- < §,. By analogy
with due date scheduling, we say that a job is late when it is completed after §; and that it is on-time
otherwise. The “late” cost is w; and the early cost is time-dependant. Notice that a late job can be
scheduled arbitrary late.

Several dominance properties are stated in §5.2.1. The dynamic programming algorithms for
serial and parallel problems are described in §5.2.2 and §5.2.3. Finally in §5.2.4 we show that our
approach can be extended to handle Ti,.x and we draw some conclusions.

5.2.1 Dominance Properties

We first define two sets of time points at which batches start on active schedules. We then study a
dominance related to ordered objective functions and finally we show that both dominances can be
combined.

Starting Times

One of the reasons why it is easy to schedule equal length jobs is that there are few possible starting
times. Indeed, active schedules are dominant and thus starting times are equal to a release date
modulo p. This idea can be extended to batching problems.

Serial Batching

Ordered objective functions are regular, hence active schedules are dominant. Consequently, each
batch starts either at the release date of one of its jobs or immediately after the completion time of
another batch plus the setup time s. Hence we can assume that batches start and end in ©’, where

@':{m—i—up—&—l/s,/\e{l,”-,n},u€{0,~-~,n},l/E{O,---,n}}



Parallel Batching

Because jobs have the same processing time p we can assume that the length of a batch is p. On
top of that, active schedules are dominant so, batches start and end in © as defined in Proposition 3
(©={t|Fr;,A €{0,...,n}, t=r;+1Ip}).

Notice that |©’| = O(n?) and |©| = O(n?).

Ordered Objective Functions

The following proposition holds both for serial and parallel problems.

Proposition 33. Any feasible schedule can be transformed in a “better” one where for any pair of
on-time jobs J,, J,(u < v), being executed in batches starting respectively at t,, and t,, either t, <t,
or ty < Ty

Proof. Sketch. Let (u,v) be the smallest vector, according to the lexicographical order, such that
t, > t, and t, > r,. The jobs J, and J, may be exchanged and the value of the objective function
is not increased since it is an ordered objective function. Moreover, it is easy to see that the smallest
vector (u’,v") that does not satisfy the condition on the new schedule is such that (u/,v") > (u,v).
Repeated exchanges can be used to replace any schedule by a schedule which satisfies the condition
for all u,v (the vector (u,v) increases at each step, hence the number of exchanges is finite). O

Combining All Dominance Properties

Now consider an optimal and active schedule and apply the exchanges of Proposition 33. The
resulting schedule is still optimal and the set of starting times is kept the same. Hence we can
combine both dominance criteria, i.e., schedules such that

e batches start and are completed either in © for serial problems, or in © for parallel problems

e and such that for any pair of jobs J,,, J,(u < v), being executed in batches starting respectively
at t, and t,, either ¢, <t, or t, < ry,

are dominant. In the following such schedules will be referred to as Serial-Dominant or Parallel-
Dominant schedules.

5.2.2 Dynamic Programming for the Serial Problem

The dynamic program relies on the notion of partial batch. Usually, once the starting time ¢ and
the completion time ¢ + pv of a batch is known, it is easy to compute that (¢t + pv —t)/p = v jobs
are in the batch (because the batch is full). In a partial batch, there may be some hole and we only
know that at most (¢ 4+ pv —t)/p jobs are in the batch. The batch is therefore “partial” since some
additional jobs could be a priori added. In the following, the maximal number of jobs in a partial
batch is denoted by the symbol v, while u denotes the number of jobs actually scheduled.

Before defining the variables of the Dynamic Program, let us introduce the set of jobs Vi (¢, t,).
For any integer k£ < n and for any time points ¢; < t,, Vi(¢;,t,) is the set of jobs whose index is
lower than or equal to k and whose release date is in the interval (¢;,t,].

Vi(ti, t) = {Jili < k,r; € (t,t-]}

Variables of the Dynamic Program

The dynamic search is controlled by 5 parameters &, t;,t,, v, v, and . Each combination of these
parameters defines a sub-problem involving the jobs in Vi (¢;,t,). As explained below, the objective
of the sub-problem is to minimize _; oy, ;) fi(Ci) under some constraints.

Definition 17. A schedule K is Serial-Dominant for (k,t;,t,, v, vy, ir) iff



K is Serial-Dominant,

jobs in Vi (t,t,.) are either late or are completed before or at t, + pvy.,

a partial batch, containing 0 job of Vi (ti,t,), starts at t; and is completed at t; + pvy,
e a partial batch, containing p, jobs of Vi(ti,t,), starts at t,. and is completed at t, + pv,.
Now we can define the variables of the dynamic program.

Definition 18. Sy (¢, t., Vi, vy, pr) is the minimal value taken by the function

DR (e)) (5.1)

Ji€Vi (t,tr)
over the Serial-Dominant schedules for (ti,t,,vi, vy, ). If there is no such schedule,
Sk(tl) tr; Vl7 V’r‘) ,u'r‘) = +OO

Given this definition Sq (1, t,, Vi, Vi, pirr) equals 0 if ¢ + pv; + s < ¢, and +oo otherwise.

To get an intuitive picture of the decomposition scheme, assume that Jy € Vi (¢, t,) is on-time
(if it is not, take into account the “late” cost fx(dx) and set k to k — 1) and consider the time point
t at which the batch containing Jj, starts on K (¢f. Figure 5.1).

o If t = t,, i.e, if J is put in the right partial batch, then we take into account the cost
fx(t-+pv,) associated to J and we solve the sub-problem defined by (k—1, ¢, t,., vi, vy, ptr — 1).

o If ¢t < t,, then Ji is scheduled in an in-between batch starting at ¢ and containing v jobs.
Thanks to Proposition 33, on-time jobs of Uy_1(#;,t) are all completed before or at the com-
pletion time of this batch. On-time jobs of Uy_1(t,t,) are completed after this batch. Hence,
we have a left sub-problem defined by (k — 1,¢;,¢,1,v,v — 1) and a right one defined by
(k -1, ity v, Ur, /Jfr)

Left batch Right batch
—
<D< [ T XXX
12 t + py tr tr +ppr tr +pry
Left batch In-between batch Right batch
<D< LT [l | LT T IXIXIX]
12 +pyt t+pv tr tr +ppr tr +pry

Figure 5.1: Two ways to schedule J: Either in the right partial batch or in an in-between batch
(Jx can also be late). Ticked boxes in a batch indicate that it is only partially available for the jobs
of Vk(tl, tr).

Fundamental Recursion Formula

We define three values L, R, I. We will see that they are the costs of optimal schedules where Jj, is
in the Left, in the Right or in the In-between batch.

Definition 19. L equals Sk—1(t1,tr, vi, Vr, ttr) + fr(0r)

Definition 20. R equals fi(t, + pvr) + Sp—1(ti, tr, Uiy Vs pir — 1) if - > 0 and +o00 otherwise.



Definition 21. [ is the minimum of

Sk_l(tl,t,l/l,l/, v— 1) + fk(t —|—p1/) + Sk_l(t,tr,l/, VT’))U/T‘) (52)
under the constraints
ve{l,--- ,n}
te o

rp <t <8 —pv (53)

U+py+s<t<t. —prv-—s
If there are no such t and v, I = +o0.

The following propositions lead to Proposition 38 that provides the fundamental recursion for-
mula of the dynamic program.

Proposition 34. If J, € Vi.(t1,t,) then Si(ti, tr, vi, v, pir) < L.

Proof. Assume that L takes a finite value and let R be the schedule that realizes it. R is Serial-
Dominant for (k — 1,t;,t,, v, vy, ) and also for (k, ¢, t,, v, vr, pir) (Ji is late). The additional cost
is exactly fi(0g). O

Proposition 35. If J, € Vi (t1,t,.) then Si(ti, tr, vi, v, tr) < R.

Proof. Assume that R takes a finite value and let Q be the schedule that realizes S—1 (¢, tr, vi, Vr, fir—
1). Let Q' be the schedule obtained by adding the job Jj in the right batch (it can be added because
it is released before the starting time of the batch since Jy, € Vi (ti,t.) = ri < t.). On the new
schedule, at most g, —1+1 = pu, jobs of Vi (¢, t,) are scheduled in the right batch. It is easy to verify
that Q' is a Serial-Dominant schedule for (k,?;,t,, v, vy, ptrr). The additional cost is fx(t, + pvy).
Hence Sy (ti, tr, Vi, vr, ptr) < R O

Proposition 36. If J, € Vi.(ti,t,) then Si(ti, tr, v, v, ) < I.

Proof. Assume that I takes a finite value and let ¢ and v be the values that realize 5.2 and meet
the constraints 5.3. Let K; and K, be the schedules that realize respectively Si_1(t;, ¢, v, v, v — 1)
and Sk_1(t, tr, v, vy, iir). We build a schedule K’ by adding the schedules K; and K, and by adding
Ji in the right batch of K;. Since the set Jg(t,,t;) is the direct sum of Jx_1(t,,t) plus Jr—1(t, ;)
plus {Ji}, all jobs of Ji(t,t;) are scheduled exactly once on K'. Ji can be added to the right batch
because no more than v — 1 jobs are scheduled in this batch on ;. At least s time units elapse
between batches (because t; +py; + s <t < t. —pv — s) and it is easy to verify that the in-between
batch starts after the release dates of its jobs and before their due dates. We have proven that K’
is feasible.

We claim that K’ is a Serial-Dominant schedule for (k,t;,t,, v, v, pi-). We only prove that “for any
pair of jobs Jy, J,(u < v), being executed in batches starting respectively at ¢,, and t,, either t,, < ¢,
or t, < ry,”. The verification of all other conditions is easy and is left to the reader. If v = k and if
t, < t, then J, belongs to the sub-schedule K, and thus, J,, € Ui_1(t, ¢, ), which leads to t = ¢, < 1,
and the condition holds. Now assume that v < k. If both jobs belong to the same sub-schedule
either K, or K, the condition holds because they are Serial-Dominant. Now assume that it is not
the case and that t, < t,,. We know that t € [t,,t,) and since J,, € Up_1(t, ty), t, <t <71y

On K', the batch of Ji is completed at ¢ + prv, hence the total cost of K" is Sx_1(t;,t, v, v,v — 1) +
fe(t+pv) + Sk—1(t, tr, v, v, 1) = 1. As a consequence, S (ty, ty, vy, Vry pir) < I. O

Proposition 37. If J, € Vi.(t1,t,) then Sg(ti, tr, v, vy, b)) > min(l, R, L).

Proof. We can assume that Sy (¢, t,., Vi, vr, ) takes a finite value otherwise the proposition obviously
holds. Let W be the schedule that realizes Sk (¢, t, vi, Vr, ptr). If Jg is not scheduled on W, i.e.,
it is late, then W is also Serial-Dominant for (k — 1,%;, ¢, v, vy, pirr) and the cost is decreased of
fx(9k) (because Jy is not taken into account). Hence, Sy (¢, L, vi, vy, i) > L. Now assume that Jj
is scheduled on-time on W and let ¢ be the time point at which the batch containing Jj starts and
let v be the size of this batch.



o If Ji is scheduled in the last batch, i.e., if ¢ = ¢;, then remove it. It is easy to verify
that the resulting schedule is Serial-Dominant for (k — 1,¢;,t., v, v, b — 1) and its cost is
Sk(tlvtrvljlayrvu'r) - fk(tr + er)~ Hence, Skfl(tl;traylvyr;//fr - ]-) < Sk(tl;traylyyraﬂr) -
fe(tr + pvr). Consequently, Sk(ti,tr, vy, vr, ir) > R.

e If J; is not scheduled in the last batch then, because of the setup time constraint, it must
start after or at ¢; + pv; + s and it must be completed before or at ¢, — s. Hence, t €
[t: + pvi + s,t, — pv — s]. Moreover, the batch starts before the release date of Jj and is
completed before its due date. Finally, the batch starts at a time point of ©’ because W is
Serial-Dominant. Hence, constraints 5.3 are met. Let now W, be the sub-schedule obtained
from W by removing the jobs that are scheduled in batches starting strictly after ¢ and by
removing Jg. This sub-schedule is Serial-Dominant for (k—1,¢;,¢, v, v, v —1) and thus its cost
is greater than or equal to Sk_1(;,¢t,v,v,1). Similarly, let W, be the sub-schedule obtained
from W by removing the jobs that are scheduled in a batch starting before or at t. W, is Serial-
Dominant for (k —1,t,t,, v, v,, 1) and its cost is greater than or equal to Sk_1(t, tr, v, Uy, lr).
Finally, notice that the cost of W, Sk (t;,t,, v, Vs, pir), is the sum of the costs of W, and W,
plus the cost of scheduling Ji in the batch starting at ¢, i.e., fi(t + pr). Altogether, this leads
to Sk (tr, try Vi, Vry i) > 1.

Hence, Sk (ti, tr, vi, Vr, itr-) is greater than or equal to either I, R or L. O
Proposition 38. If J; € Vi.(ti,t,.) then Sk(t;, tr, Vi, v, itr) = min(I, R, L). Otherwise,

Sk(tiy try viy Vry pir) = Sk—1(ts try iy Vr, ).
Proof. If Jy, ¢ Vi(t,t,) then Vi (t;,t,) = Ug_1(t;,t,) and thus the proposition obviously holds. If
Ji € Vi(t1,t,) then the result comes immediately from Propositions 35, 36, 34 and 37. O
An O(n'*) Algorithm

There is an optimal schedule that is serial-dominant and it comes directly from the definition of
Sk(ty, tr, Vi, Vp, pip) that the optimum is met for

k= n

t; = minO)—-s—-1

v, = 0

t, = max(0)+s (5-4)
v, = 0

wr = 0

Notice that if s > 0 then ¢; can be set to min(0’) — s instead of min(0’) —s—1 because U, (min(©’) —
s,max(®’) +s) = {J1,- -+, Jn}; which is not the case when s = 0.

Thanks to Proposition 38, we have a straight dynamic programming algorithm to reach the
optimum. The relevant values for ¢; and ¢, are those in © plus the special values min(0’) — s — 1
and max(©’)+s that are useful to start the dynamic search (to simplify the pseudo-code, these special
values have been omitted in Algorithm 5). The relevant values for k,v;, v, and u, are {0,---,n}.
Finally, the values of Si(t;,t., v, Vr, i) are stored in a multi-dimensional array of size O(n'®) (n
possible values for k, vy, vy, i, and n3 possible values both for ¢; and t,.).

In the initialization phase, So (¢, t,, Vi, Vr, ) is set to 0 if t; + pvy + s < ¢, and to a very large
value otherwise. The initialization phase runs in O(n?) (n possible values for v, v, i, n® possible
values both for ¢; and ¢,.).

We then iterate on all possible values of the parameters to reach the optimum (c¢f. Algorithm 5).
Each time, a minimum over O(n?) terms (O(n?) for t and O(n) for v) is computed. This leads to
an overall time complexity of O(n'?). A rough analysis of the space complexity leads to an O(n!?)
bound but since, at each step of the outer loop on k, one only needs the values of S computed at
the previous step (k — 1), the algorithm can be implemented with 2 arrays of O(n?) size: one for the
current values of S and one for the previous values of S. (To build the optimal schedule, all values
of S have to be kept; hence the initial O(n'°) bound holds.)



Algorithm 5 Computation of the values Sk (t;, tr, vi, Uy, tir)
1: for k:=1 ton do

2:  for v, :=0tondo

3: for v, :=0 to n do

4: for p, :=0to v, do

5: for t,. € ©' taken in increasing order do

6: for t; € ©' (#; < t,) taken in increasing order do
7 R :=4o00,1 := 400, L := 400

8: if p, > 0 then

9: R:= fi(t, +pvy) + Sk—1(t1, try vy Vpy i — 1)
10: end if

11: for v :=1ton do

12: fort e ©' Nt +pv + s, t, —pv — 8| N [rg, 6k — pv] do
13: I:=min(I, Sp_1(t;, t, v, v, v — 1) + fr(t + pv) + Sk—1(t, tr, v, vp, 1))
14: end for

15: end for

16: L= Sk—l(tl,tr,Vler,Nr)+fk(5k)

17: Sk (b, tr, vy Uy pir) == min(I, R, L)

18: end for

19: end for

20: end for

21: end for

22:  end for

23: end for

5.2.3 Dynamic Programming for the Parallel Problem
Variables of the Dynamic Program

The dynamic search is controlled by 4 parameters k,t;,t, and u,. Each combination of these
parameters defines a sub-problem involving the jobs in Vi(¢;,t.). The objective is to minimize
2 JieVi(tit, Ji(Ci) under some constraints.

Definition 22. A schedule K is Parallel-Dominant for (k,t;,t,, ur) iff
e [C is Parallel-Dominant,
e jobs in Vi(t,t,) do not start before t; + p,
e jobs in Vi(t;,t,) are either late or are completed before or at t, + p,
e a partial batch, containing p, jobs of Vi.(ti,t,), starts at t,.
Now we can define the variables of the dynamic program.
Definition 23. Py(t;,t,, 1) is the minimal value taken by the function
Z fi(Ci) (5.5)
Ji €V (t1,tr)
over the Parallel-Dominant schedules of Vi (t;,t,). If there is no such schedule,
Py (t, tr, pr) = +o0.

Given this definition Py(t;, t,, ) equals 0 if ¢; + p < ¢, and 400 otherwise.

To get an intuitive picture of the decomposition scheme, assume that Jy € Vi (4, ¢,) is on-time
(if it is late, k can be decreased of 1 and we only have to take into account the cost of scheduling
Ji late, i.e., fr(dx)) and consider the time point ¢ at which the batch containing Jj starts on K
(¢f. Figure 5.2).



o Ift =t,, i.e, if J is put in the right batch, we have to solve the same problem with k& := k—
1, == t,t, = t, and p, = p, — 1.

e If t < t,, then an in-between batch is created. Thanks to Proposition 33 jobs of Uk_1(t,1)
are either late or are completed before or at the completion time of this batch. Jobs in
Uy—1(t,t,) are completed after this batch. Hence, we have two sub-problems. A left one with
(k—1,t;,t,b—1) and a right one with (k — 1,¢,¢,, ).

Left Batch Right batch
— —
b b
Jr |b—pr+1
. b— pr
2 e
1 1
t b+ p tr tr + p
Left Batch In-between batch Right batch
— — —
b b
b— M + 1
2 e
1 Ji 1
il ti+p t t+p tr tr+p

Figure 5.2: Two ways to schedule Ji: Either in the right batch or in an in-between batch (Jy can
also be late). Ticked boxes in a batch indicate that it is only partially available for the jobs of
Vi (tl, t/,w).

Fundamental Recursion Formula

Let us redefine the values of R, I, L.

Definition 24. L equals Py_1(t;,tr, ptr) + f (%)

Definition 25. R equals fi(t, + p) + Pi—1(t, try por — 1) if - > 0 and +o00 otherwise.

Definition 26. I is the minimum of

Pr_1(t;,t,b—1) + fr(t + p) + Pe—1(t, tr, i1r) (5.6)
under the constraints
te o
r <t <Op—p (5.7)

h+p<t<t.—p
If there is no such t,I = +oo.

We are ready to formulate the fundamental proposition.
Proposition 39. If J, € Vi.(t;,t,) then Pg(t;,t,, ur) = min(I, R, L). Otherwise,
Pk(th tm /M) - Pk—l(tl; tr; NT)

Proof. See proof of Proposition 38. O



Algorithm 6 Computation of the values Py (¢, t,, i)
1: for k:=1 ton do

2:  for p,:=0tobddo

3 for ¢, € © taken in increasing order do

4 for t; € © (t; < t,) taken in increasing order do
5 R :=+o00,1 :=+o00,L :=+0

6: if pr > 0 then

7 R:= fk(tr +p)+Pk71(tlatra/‘r_1)

8 end if

9: fort € ©N[t; +p,tr —p] N[k, ok — p] do

10: I:=min(I, Py—1(t1, 6, — 1) + fr(t + p) + Pr—1(t, tr, i)
11: end for

12: L= Py_1(ts, tr, ) + fr(0g)

13: Py (tl, tr, Nr) = min(I, R, L)

14: end for

15: end for

16:  end for

17: end for

An O(n®) Algorithm

There is an optimal Parallel-Dominant schedule and it comes directly from the definition of P (t;, t,., pir-)
that the optimum is met for

k = n

t; = min(®)—p

t, = max(0)+p (5:8)
wr = 0

Thanks to Proposition 39, we have a straight dynamic programming algorithm to reach the optimum.
The relevant values for ¢; and ¢, are those in © plus the special values min(©) — p and max(©) + p.
The relevant values for k& and p, are in {0,---,n}. The values of Py(t,t,, ) are stored in a
multi-dimensional array of size O(n®).

In the initialization phase, Py (¢, t,, p) is set to 0 if ¢;+p < ¢, and to a very large value otherwise.
It runs in O(n®). We then iterate on all possible values of the parameters to reach the optimum
(cf. Algorithm 6). For each value of the parameters, a minimum over ¢ (O(n?) terms) is computed.
This leads to an overall time complexity of O(n%). A rough analysis of the space complexity leads
to an O(n%) bound but, as for the serial problem, the algorithm can be implemented with 2 arrays
of O(n) size.

Bar-Noy, Guha, Katz, Naor, Schieber and Shachnai [28] have proposed an O(n *+3F+2 g n)
dynamic programming algorithm for the more general case where F' families of jobs, all jobs in the
same familiy having identical processing times, have to be batched on a parallel batching machine.
This improves on the result presented above.

5.2.4 Open Questions

We have shown that with arbitrary release dates and identical processing times, (1) the unbounded
parallel problem is solvable in polynomial time for any regular objective function, (2) the parallel
and the serial problems are also solvable in polynomial time for any ordered objective function. As
shown in Chapter 2, Y w;U;, > w;C; or Y _ T; are ordered objective functions or can be transformed
into ordered objective functions. Hence, we have shown that the problems

o 1|s-batch,r;,p; = p| > w;U;,

e 1|s-batch,r;, p; = p| > w;Ci,



1]s-batch, ri, pi = p| > Ts,

L|p-batch,b < n,rs, p; = p| > w;Uj,

1|p-batch,b < n,ri, p; = p| > wiC;,

L|p-batch,b < n,ri,p; = p| > T;,
o 1|p-batch,ri, p; = p| > wiT;,

are solvable in polynomial time by dynamic programming. To conclude we would like to point out
that, for the criteria > w;T;, the complexity of batching identical jobs on a serial or on a parallel
bounded machine is still an open question.






Chapter 6

Conclusion

In this first part, we have provided a set of techniques to solve a large variety of equal-processing—
time scheduling problems. Most of the problems studied were open before and we believe that our
algorithms contribute to a better understanding, as far as scheduling is concerned, of the borderline
between NP-Hard and polynomial problems. Although we have tried to be very exhaustive, there
are still many “simple” open equal-execution time scheduling problems.

When there are no precedence constraints, a very challenging problem is 1|p; = p,r;| > w;T;.
It seems that our dynamic programming techniques cannot be extended to this case. Indeed, to
decompose the problem, we always try to find the “less urgent” job in the instance. It is easy to
see that for > w;C;, the less urgent job is the one with minimal weight and for > T3, it is the one
with largest due-date. The main issue with the weighted tardiness criteria is that a job with a very
large due-date can also have a very large weight. Hence, it seems difficult to generalize this notion
of “less urgent” job.

Many preemptive equal-execution—time problems are also open according to the Brucker and
Knust complexity list [47]. Although the corresponding results are not described in this manuscript,
we have shown recently that, for several problems, preemption is redundant. This allows us to close a
preemptive problem when there is a polynomial solution of its non-preemptive counterpart. Together
with Timkovsky [26] we have shown that preemption is redundant for P2|pmitn, outtree,r;,p; =
1| >~ C; (and thus the problem can be solved in polynomial time with Hu’s algorithm). Brucker,
Hurink and Knust have extended this result to an arbitrary number of machines [42]. At the same
time, we have shown with Timkovsky that preemption is also redundant for an arbitrary precedence
graph on a single machine (1|pmin, prec,r;,p; = p|>_ C;). More recently, Brucker, Heitmann and
Hurink [40] have shown that preemption is redundant for P|pmtn,p; = 1|>_T;. We believe that
all these existing results (and more) can be presented in a common generic framework. Preemption
redundancy is, we think, a very promising research direction.

Finally, we would like to mention some negative results on the parallel unit execution time
problems with precedence constraints. P3|prec|Crax, one of the most challenging problem in the
history of scheduling, is still open. Despite our efforts, it seems that none of the techniques described
in this manuscript can be, a priori generalized to handle arbitrary precedence constraints.
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Chapter 7

Introduction

Constraint-Based Scheduling can be defined as the discipline that studies how to solve scheduling
problems by using Constraint Programming (CP). In this introduction we first pay attention to the
basics of CP, after which we introduce the scheduling problems that are considered.

7.1 Constraint Programming

Constraint Programming is a paradigm aimed at solving combinatorial optimization problems. Often
these combinatorial optimization problems are solved by defining them as one or several instances of
the Constraint Satisfaction Problem (CSP). Informally speaking, an instance of the CSP is described
by a set of variables, a set of possible values for each variable, and a set of constraints between the
variables. The set of possible values of a variable is called the variable’s domain. A constraint
between variables expresses which combinations of values for the variables are allowed. Constraints
can be stated either implicitly (also called intentionally), e.g., an arithmetic formula, or explicitly
(also called extensionally), where each constraint is expressed as a set of tuples of values that satisfy
the constraint. An example of an implicitly stated constraint on the integer variables z and y is
x < y. An example of an explicitly stated constraint on the integer variables x and y with domains
{1,2,3} and {1,2,3,4} is the tuple set {(1,1),(2,3),(3,4)}. The question to be answered for an
instance of the CSP is whether there exists an assignment of values to variables, such that all
constraints are satisfied. Such an assignment is called a solution of the CSP.

One of the key ideas of CP is that constraints can be used “actively” to reduce the computational
effort needed to solve combinatorial problems. Constraints are thus not only used to test the validity
of a solution, as in conventional programming languages, but also in an active mode to remove values
from the domains, deduce new constraints, and detect inconsistencies. This process of actively using
constraints to come to certain deductions is called constraint propagation. The specific deductions
that result in the removal of values from the domains are called domain reductions. The set of
values in the domain of a variable that are not invalidated by constraint propagation is called the
current domain of that variable. As an example of the benefit of the active use of constraints,
let us look at the combination of the three constraints y > z, * > 8, and y < 9 on the integer
variables x and y. Looking at the first two constraints, we can deduce that the value of y is greater
than 9. This is administered in the current domain of y. Then by using the constraint y < 9,
obviously a contradiction can be detected. Without constraint propagation, the “y < 9” test could
not be performed before the instantiation of y and thus no contradiction would be detected. The
current domains of the variables play a central role in constraint propagation as a basic means of
communication between constraints. In this small example the fact the current domain of y only
includes values greater than 9 makes it trivial for the constraint y < 9 to detect a contradiction.

As the general CSP is NP-complete [108], constraint propagation is usually incomplete. This
means that some but not all the consequences of the set of constraints are deduced. In particular,
constraint propagation cannot detect all inconsistencies. Consequently, one needs to perform some
kind of search to determine if the CSP instance at hand has a solution or not. Most commonly,



search is performed by means of a tree search algorithm. The two main components of a tree search
algorithm are (i) the way to go “forward”, i.e., the definition of which decisions are taken at which
point in the search, and (ii) the way to go “backward”, i.e., the definition of the backtracking strategy
which states how the algorithm shall behave when a contradiction is detected. The description of
which decisions to take at which point in the search is often referred to as the search heuristic. In
general, the decisions that are taken correspond to adding additional constraints. As such during
search the constraint propagation reasons on the combination of the original constraints and the
constraints coming from the decisions taken. When a contradiction is detected it thus means it is
proven that there is no feasible assignment of values to variables given the original data of the CSP
and the heuristic decisions that have been made. The most commonly used backtracking strategy is
depth first chronological backtracking, i.e., the last decision is undone and an alternative constraint
is imposed. More complex backtracking strategies can be found for example in [140, 52, 188]. In
Section 12.3.4 we present an application where depth first chronological backtracking is compared
to alternatives such as limited discrepancy search [116].

Search heuristics and

«
New constraints backtracking strategy
(decision)
A
Problem specification or
Problem definition I »  partial solution in terms of [
Initial constraints variables and constraints

A

New constraints
(propagation)

Constraint propagation [

Figure 7.1: The behavior of a Constraint Programming system.

The overall behavior of a CP system is depicted in Figure 7.1. This figure underlines the fact
that problem definition, constraint propagation, and the search heuristic and backtracking strategy
are clearly separated. This separation is based upon the following fundamental principles of CP
that became precise in the late 1970’s and early 1980’s. In [206] the separation between deductive
methods generating additional constraints from existing constraints, and search algorithms used to
systematically explore the solution space is advocated. For CP the deductive method is constraint
propagation. The distinction between the logical representation of constraints and the control of their
use is in accordance with the equation stated by Kowalski for logic programming: Algorithm = Logic
+ Control [132]. Another important principle used in CP is the so-called “locality principle”, which
states that each constraint must propagate as locally as possible, independently of the existence or
the non-existence of other constraints [207].

When defining the problem in terms of variables and constraints, in practice the user of a CP
tool is offered an array of pre-defined constraints (e.g., constraints on integers, constraints on sets,
scheduling constraints) with corresponding propagation algorithms. The locality principle is of
crucial importance for the practical use of the pre-defined constraints as it implies that the constraint
propagation algorithms can be reused in all applications where similar constraints apply. On top of
this many CP tools offer ways to define new constraints with corresponding propagation algorithms
that then seamlessly can be used in cooperation with the pre-defined constraints. CP tools also offer
support to specify the search heuristic and the backtracking strategy. Again pre-defined heuristics



are offered (e.g., instantiate all variables by choosing the variable with the smallest current domain
and assigning it the minimal value in that domain, order all activities on all resources) as well as
ways to define one’s own heuristics. The same goes for backtracking strategies: some pre-defined
strategies are offered (e.g., depth first chronological backtracking, limited discrepancy search) as well
as ways to define one’s own backtracking strategy.

All these properties together contributed to the success of commercial and public domain CP tools
such as ILOG SOLVER [189, 190], CHIP [117, 4, 31], ProOLOG III, IV [77], ECLIPSE [215], CLAIRE [69]
and CHOCO [139]. For a comparison between several CP languages we refer to [101]. For an overview
of CP, its principles, and its applications, we refer to [141, 124, 125, 134, 212, 99, 66, 165, 162, 36, 118].

To give an example of several of the aspects of solving a CSP mentioned above, we turn to one of
the most popular examples in CP literature, namely the n-queens problem. The n-queens problem
involves placing n queens on a chess board in such a way that none of them can capture any other
using the conventional moves allowed to a queen. In other words, the problem is to select n squares
on a n X n chess board so that any pair of selected squares is never aligned vertically, horizontally,
nor diagonally. The problem is of limited practical importance, but it does allow to discuss subjects
like modeling, constraint propagation, search, and backtracking in more detail.

Let’s first look at the modeling of the problem. The n-queens problem can be modeled by
introducing n integer variables x;, each representing the position of the queen in the i-th row, that
is, the column number where the i-th queen is located. As such the domain for each variable is
the set of integers 1 to n. The constraints of the problem can be stated in the following way. For
every pair (4, 7), where ¢ is different from j, z; # z; guarantees that the columns are distinct and
z; +1# x; +j and x; — i # x; — j together guarantee that the diagonals are distinct.

In Figure 7.2 we pay attention to solving the 6-queens problem. Each row in the larger squares
correspond to a variable, the first row corresponding to z1, etc. The columns of the squares corre-
spond to the possible values for the variables, the first column corresponding to the value 1, etc. To
keep the example simple, the search heuristic is defined to consider the variables z; to xg in that
order and to assign them the minimal value in their current domain. Following the definition of the
search algorithm, x; is assigned value 1 in Step 1, which is reflected by coloring the corresponding
small square black. The values that were removed from the domains of the variables by constraint
propagation due to this decision are colored gray. The current domain of a variable is thus repre-
sented by the white squares in its row. The constraint propagation prevents for instance that zo
is assigned the value 1 or 2, only to find that this violates the constraints. This is an example of
constraint propagation reducing the search effort.

Step 2 and 3 simply assign the smallest values in the current domain of zs and x3 to these
variables. In Step 3 (cont.) two effects take place. The constraint propagation leaves only one
value for x4, which for the propagation is equivalent to assigning this value to that variable. The
propagation thus continues and finds that the current domain of x4 gets empty and as such deduces
that the original constraints plus the decisions are inconsistent. This deduction is made before
all variables are assigned a value, again an example how search effort is reduced by constraint
propagation.

In this example we simply employ depth first chronological backtracking. We thus go back to
the last decision taken, in Step 3, and try an alternative choice, in Step 3’. Constraint propagation
again deduces a contradiction, and as no alternatives for Step 3 exists, we backtrack to Step 2, where
an alternative is tried, etc., until we find a solution.

Although this problem is of little practical importance it does show that the combination of the
model, the search heuristic, the constraint propagation, and the backtracking strategy defines the
performance of a CP algorithm. As such if one wants to improve the performance of a CP approach,
one needs to work on at least one of these components. We remark that in CP improving the
model often is aimed at being able to define a better search heuristic or to have better (pre-defined)
constraint propagation.

As already mentioned a crucial component in a CP approach is the constraint propagation.
Several techniques have been developed to do constraint propagation. Among these techniques, let
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Figure 7.2: Solving the 6-queens problem.
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us mention arc-consistency.

Definition 27. Given a constraint ¢ over n variables 1, ...,z and a domain d(x;) for each variable
x;, ¢ is said to be “arc-consistent” if and only if for any variable x; and any value v; in d(z;), there
exist values vi, ..., Vi—1, Vit1,-.., Uy ind(x1),...,d(xi—1), d(Tit1),...,d(x,) such that c(v1,...,v,)
holds.

A huge amount of work has been carried out on constraint propagation algorithms that maintain
arc-consistency on the constraints of a binary CSP, i.e., of a CSP whose constraints link at most two
variables [169, 161, 167, 119, 33]. Numeric CSPs are special cases of the CSP where the variables are
constrained to take numeric values. For numeric CSPs the domain of a variable = often is represented
by only its smallest value Ib(z) and its largest value ub(x), i.e., by the interval [Ib(x), ub(x)]. This
compact representation is especially useful to tackle real-life problems for which explicitly main-
taining the set of values that can be taken by each variable throughout the search tree may not be
reasonable. A usual way to propagate constraints on such variables is to achieve arc-B-consistency
[155], i.e., arc-consistency restricted to the bounds of the domains. Arc-B-consistency can be easily
achieved on some arithmetic constraints such as linear constraints [155].

Definition 28. Given a constraint ¢ over n variables x1, . .., T, and a domain d(x;) = [Ib(z;), ub(x;)]
for each variable x;, c is said to be “arc-B-consistent” if and only if for any variable x; and each
of the bound values v; = Ib(x;) and v; = ub(x;), there exist values v1,..., V-1, Vit1,..., Un N
d(x1), ..., d(xi—1), d(Tiz1), --.,d(x,) such that c(vy,...,v,) holds.

In the following, maintaining arc-consistency (or arc-B-consistency) on a constraint means that
the domains (respectively the bounds) of the variables involved in the constraint are maintained to
ensure that the constraint is arc-consistent (resp. arc-B-consistent).

Example 1. Maintaining arc-consistency or arc-B-consistency on

i=1

where A1, ..., A\p and A are non negative values. It is easy to see that (7.1) leads to:
Vi, x; < —A_ Ej# Ai
k) 1 = )\1

Consequently, the upper bound of x; can be adjusted to

A— Zj;ﬁi Ajtb(z;)
i

This upper bound needs to be recomputed only when the lower bound of one of the variables x1,...,x;—1,
Titl .-, Tpn 15 modified.

Example 2. Maintaining arc-consistency or arc-B-consistency on the disjunctive constraint [z, =
0]V [z2 = 0]. As soon as the value 0 is removed from the domain of x1 (resp. of x2) then the second
(resp. first) disjunct is imposed, i.e., xo =0 (resp. x1 =0).

Example 3. Maintainig arc-consistency on x1 # xo. When x1 is bound to vy, this value is removed
from the domain of xo (and conversely). Notice that in this example, arc-B-consistency and arc-
consistency differ. Indeed, when only arc-B-consistency is maintained, vy is removed from d(z2)
only if it is equal to either Ib(xa) or ub(xs).

In the past few years much evidence was gathered that the use of “global” constraint propagation
algorithms can drastically enhance the efficiency of CP systems. Such algorithms are able to take
into account a set of constraints from a global point of view, and can propagate them very efficiently.

Let us consider for instance the so-called “all-different” constraint. It constrains a set of n vari-
ables to take pairwise distinct values. Such a constraint can obviously be propagated by maintaining



arc-consistency on n(n — 1)/2 “local” constraints that state for any pair of variables x and y that
x # y. An algorithm to achieve the consistency of the global “all-different” constraint is described
in [191]. The constraint is modeled by a bi-partite graph. One of the sets of vertices is the set of
the variables while the other one is the union of the domains. An edge between a variable and a
value states that the given value is in the domain of the given variable. The constraint is consistent
if and only if there is a matching whose cardinality is n. An algorithm is devised to ensure the
arc-consistency of the global constraint. The domains of the variables are filtered to remove all the
values that would make the constraint inconsistent. Another famous global constraint is the resource
constraint that states that a set of activities cannot overlap in time (this constraint will be presented
in detail in Chapter 8).

One of the key factors of the recent successes of Constraint-Based Scheduling lies in the fact
that a combination was found of the best of two fields of research that pay attention to scheduling,
namely Operations Research (OR) and Artificial Intelligence (AI).

Traditionally, a lot of the attention in OR has been paid to rather “pure” scheduling problems
that are based on relatively simple mathematical models (¢f., First Part of this manuscript). For
solving the problem at hand, the combinatorial structure of the problem is heavily exploited, leading
to improved performance characteristics. We could say that an OR approach often aims at achieving
a high level of efficiency in its algorithms. However, when modeling a practical scheduling problem
using these classical models, one is often forced to discard degrees of freedom and side constraints
that exist in the practical scheduling situation. Discarding degrees of freedom may result in the elim-
ination of interesting solutions, regardless of the solution method used. Discarding side constraints
gives a simplified problem and solving this simplified problem may result in impractical solutions for
the original problem. In contrast, Al research tends to investigate more general scheduling models
and tries to solve the problems by using general problem-solving paradigms. We could say an Al
approach tends to focus more on the generality of application of its algorithms. This, however,
implies that AI algorithms may perform poorly on specific cases, compared to OR algorithms.

So, on the one hand we have OR which offers us efficient algorithms to solve problems that
in comparison have a more limited application area. On the other hand we have Al that offers us
algorithms that are more generally applicable, but that might suffer from somewhat poor performance
in the specific cases an efficient OR, algorithm exists. An important way to combine the two was
found by incorporating OR algorithms inside global constraints. Examples thereof are the already
mentioned all-different constraint and the resource constraint on a single machine. The basics of
many of the algorithms inside global constraints, certainly in the early stages of the field, can be
found in OR. By applying the locality principle, such specialized algorithms can work side by side
with general propagation algorithms that take care of the rest of the constraints, the side constraints,
etc. In this way one can preserve the general modeling and problem-solving paradigm of CP while
the integration of efficient propagation algorithms improves the overall performance of the approach.
Stated in another way, efficient OR algorithms integrated in a CP tool allow the user to benefit from
the efficiency of OR techniques in a flexible framework. All this said, we want to remark that over
the years the distinction between AT and OR is often becoming less and less clear and is also deemed
less and less important.

7.2 A Constraint-Based Scheduling Model

When looking at the type of resources found in a problem, we distinguish disjunctive scheduling and
cumulative scheduling. In a disjunctive scheduling problem, all resources are machines and thus can
execute at most one activity at a time. In a cumulative scheduling problem, resources exist that can
execute several activities in parallel, of course provided that the resource capacity is not exceeded.

When looking at the type of activities in a problem, we distinguish non-preemptive scheduling,
preemptive scheduling, and elastic scheduling. In non-preemptive scheduling, activities cannot be
interrupted. Each activity must execute without interruption from its start time to its end time. In
preemptive scheduling, activities can be interrupted at any time, e.g., to let some other activities
execute. In elastic scheduling the amount of resource assigned to an activity A; can, at any time



t, assume any value between 0 and the resource capacity, provided that the sum over time of the
assigned capacity equals a given value called energy. The equivalent notion of energy in the case of
a non-preemptive activity is the product of its processing time and the capacity required

We furthermore distinguish decision problems and optimization problems. In decision problems,
one has only to determine whether a schedule exists that meets all constraints. In optimization
problems, an objective function has to be minimized. Although the minimization of the makespan,
i.e., the end time of the schedule, is commonly used, other criteria are sometimes of great practical
interest (e.g., the number of activities performed with given delays, the maximal or average tardiness
or earliness, the peak or average resource utilization, the sum of setup times or costs).

7.2.1 Activities

A non-preemptive scheduling problem can be efficiently encoded as a CSP in the following way. For
each activity three variables are introduced, start(A;), end(A;), and proc(A;). They represent the
start time, the end time, and the processing time of A;, respectively.

With 7; the release date and d; the deadline of activity A; as defined in the initial data of the
scheduling problem, [r;, d;] is the time window in which A; has to execute. Based on that the initial
domains of start(A;) and end(A;) are [r;, Ist;] and [eet;, d;], respectively. Here Ist; and eet; stand for
the latest start time and the earliest end time of A;. For convenience, we also use this notation to
denote the current domains of start(A4;) and end(A4;), i.e., the domains when we are in the process
of propagating constraints. Of course in that case instead of the initial release date and deadline, r;
and d; denote the current earliest start time and latest end time

The processing time of the activity is defined as the difference between the end time and the start
time of the activity: proc(A;) = end(A;) — start(4;). p; denotes the smallest value in the domain of
proc(A;). All data related to an activity are summarized in Figure 7.3. Light gray is used to depict

the time-window [r;, d;] of an activity and dark gray is used to represent the processing time of the
activity.

eet; Ist;

Figure 7.3: Data related to an activity

Preemptive scheduling problems are more difficult to represent since a schedule is more complex
than a simple set of starting times of activities. We discuss two possibilities. One can either
associate a set variable (i.e., a variable the value of which will be a set) set(A;) with each activity
A;, or alternatively define a 0-1 variable X (A4;,t) for each activity A; and time ¢. set(A;) represents
the set of times at which A; executes, while X (A;,t) takes value 1 if and only if A; executes at time
t. The processing time proc(A4;) of A; is defined as the number of time points ¢ at which A; executes,
i.e., as |set(A;)|. In practice, the X (A;,¢) variables are not represented explicitly as the value of
X (A;,t) is 1 if and only if ¢ belongs to set(A4;).

Assuming time is discretized, start(A;) and end(A;) can be defined by start(A;) = minsegeya,)t
and end(A;) = max;c eya,) t+1. Notice that in the non-preemptive case, set(A;) = [start(A;), end(A;)),
with the interval [start(A;), end(A;)) closed on the left and open on the right so that |set(A4;)| =
end(A;) — start(A4;) = proc(A;).



These constraints are easily propagated by maintaining a lower bound and an upper bound for
the set variable set(A4;). The lower bound lb(set(A;)) is a series of disjoint intervals ILB} such that
each ILB} is constrained to be included in set(A;). The upper bound ub(set(A;)) is a series of disjoint
intervals JUB; such that set(4;) is constrained to be included in the union of the IUB]. If the size
of the lower bound (i.e., the sum of the sizes of the ILB}") becomes larger than the upper bound of
proc(A;) or if the size of the upper bound (i.e., the sum of the sizes of the IUB}) becomes smaller
than lower bound of proc(A;), a contradiction is detected. If the size of the lower bound (or of the
upper bound) becomes equal to the upper bound (respectively, lower bound) of proc(4;), set(A;)
receives the lower bound (respectively, the upper bound) as its final value. Minimal and maximal
values of start(A;) and end(A4;), i.e., earliest and latest start and end times, are also maintained.
Each of the following rules, considered independently one from another, is used to update the bounds
of set(A;), start(A;) and end(A;). Let t be any point in time, then

t<r;=t¢ set(A;)

t € Ib(set(A;)) = start(A4;) <t

d; <t=t¢ set(A;)

t € Ib(set(A4;)) =t < end(4;)

Vu < t,u ¢ ub(set(A4;))] = t < start(4;)

Vu > t,u ¢ ub(set(A;))] = end(A;) <t

start(A;) < max{u:3S C ub(set(4;)), |S| = p; A min(S) = u}
end(A;) > min{u:35 C ub(set(A;)), |S| = p; Amax(S) =u— 1}

Needless to say, whenever any of these rules leads to a situation where the lower bound of a variable
is larger than its upper bound, a contradiction is detected.

In the following, we may occasionally use the notations X (A;,t) and set(4;) for an activity A;
that cannot be interrupted. In such a case, the following rules are also applied:

X(A;t) =0At < eet; = start(A;) >t
X(Ai,t) =0AIst; <t = end(4;) <t

7.2.2 Temporal Relations

Temporal relations between activities can be expressed by linear constraints between the start and
end variables of activities. For instance, a precedence between two activities 4; and A; is modeled
by the linear constraint end(A;) < start(A4;). Such constraints can be easily propagated using
a standard arc-B-consistency algorithm [155]. In addition, a variant of Ford’s algorithm (see for
instance [111]) proposed by Cesta and Oddi [72] can be used to detect any inconsistency between
such constraints, in time polynomial in the number of constraints (and independent of the domain
sizes).

7.2.3 Resource Constraints

Resource constraints represent the fact that activities require some amount of resource throughout
their execution. Given an activity A; and a resource R whose capacity is cap(R), let cap(4;, R)
be the variable that represents the amount of resource R required by activity A;. For fully elastic
activities, the cap(A;, R) variable is not meaningful and we need to introduce a variable E(A;, R)
that represents the energy required by the activity on the resource R. Note that for non-elastic
activities, we have E(A;, R) = cap(A;, R)proc(A;). To represent a schedule, we need a variable
E(A;,t, R) that denotes the number of units of the resource R used by activity A; at time ¢. In all
cases, we have the constraint stating that enough resource must be allocated to activities to cover
the energy requirement:



If A; is not an elastic activity, there are some strong relations between E(A;,t, R) and X (4;,1):
E(A;,t,R) = X (A;,t)cap(4;, R)

For elastic activities, we have a weaker relation between the variables:
[E(A;,t,R) > 0] & [X(A4;,t) > 0]

Generally speaking, the resource constraint can be written as follows. For each point in time ¢

n

> E(A;,t,R) < cap(R) (7.2)

i=1

Depending on the scheduling situation, (7.2) can be rewritten. In the non-preemptive case, (7.2)
leads for all times ¢ to
Z cap(A;, R) < cap(R) (7.3)
Aj:start(A;)<t<end(A;)

In the preemptive case, (7.2) leads for all times ¢ to

Z X (A;,t)cap(Ai, R) < cap(R) (7.4)
Aj:start(A;)<t<end(A;)

In the following, ¢; g and e; r denote the minimal capacity and energy required by the activity A;
from resource R. Finally, Cr denotes the maximal value in the domain of the resource capacity
variable. Sometimes, if no confusion is possible “R” is omitted, leading to ¢;, e;, and C, respectively.

7.2.4 Extensions of the Model

Although the model presented until now covers quite a number of real-life problems, we want to
include two extensions that are frequently found in industrial applications, namely alternative re-
sources and transition times and transition costs. We refer to Chapter 15 for a discussion on other
extensions found in industry.

Alternative Resources

In some scheduling situations an activity A; can be scheduled on any one resource from a set S
of resources. We say that S is the set of alternative resources for A;. For each set of alternative
resources a variable altern(A;) is introduced. To simplify notation, we assume that resources are
numbered from 1 to m and that altern(A;) denotes the variable whose value represents the index
of the resource on which A; is executed. We remark that quite commonly the processing time of
the activity depends on the resource on which the given activity is executed, i.e., the resources are
unrelated. Another commonly found type of constraints reasons on interdependencies of resource
allocations, e.g., a constraint like “if A; is scheduled on resource R; then As has to be scheduled on
resource Ry”.

Alternative resource constraints are propagated as if A; were split into |domain(altern(A;))| fictive
activities AY where each activity A} requires resource R, [153]. Following this notation r}" denotes
the earliest start time of AY, etc. The alternative resource constraint maintains the constructive

7
disjunction between the alternative activities AY for u € domain(altern(A4;)), i.e., it ensures that:

ri = min{r} : u € domain(altern(A;))}
Ist; = max{lst] : u € domain(altern(A;))}
eet; = min{eet! : u € domain(altern(A;))}
I; = max{d!:u € domain(altern(A;))}
Ib(proc(A;)) = min{lb(proc(A})) : u € domain(altern(A;))}
ub(proc(A;)) = max{ub(proc(A})) : u € domain(altern(A;))}



Constraint propagation will deduce new bounds for alternative activities AY on the alternative
resource R,. Whenever the bounds of an activity A{ turn out to be incoherent, the resource R, is
simply removed from the set of possible alternative resources for activity A;, i.e., domain(altern(A;))
becomes domain(altern(A;)) — {u}.

Transition Times and Transition Costs

Allahverdi, Gupta, and Aldowaisan, in reviewing the research on scheduling involving setup con-
siderations [7], discuss the importance of scheduling with sequence dependent setups in real-life
applications, and encourage researchers to work on the subject. Our experience with industrial ap-
plications also formed the basis for the motivation for considering setup times and setup costs with
attention.

The setup time (transition time) between two activities A; and As is defined as the amount of
time setup(A;, A2) that must elapse between the end of A; and the start of Ay, when A; precedes
As. A setup cost setupCost(A1, As) can also be associated to the transition between A; and A,.
The objective of the scheduling problem can be to find a schedule that minimizes the sum of the
setup costs.

Throughout the manuscript, we consider that activities subjected to setups are to be scheduled
on the same machine (the semantics of setups is much more complex on resources of capacity
greater than 1). However, setup considerations can be combined with alternative resources. In
such a case, we have to consider that two parameters are associated to each tuple (4;, A;, M,): the
setup time setup(A4;, A;, M,) and the setup cost setupCost(A;, Aj, M,,) between activities A; and
Aj if A; and A; are scheduled sequentially on the same machine M,. In such a case, start(A?) >
end(A}) + setup(A;, Aj, M,,). There may furthermore exist a setup time setup(—, A;, M,,) (with
corresponding cost setupCost(—, A;, M,,)) that has to elapse before the start of A; when A; is the
first activity on M, and, similarly, a teardown time setup(A;,—, M,) (with corresponding cost
setupCost(A;, —, M,,)) that has to elapse after the end of A; when A; is the last activity on M,,.

7.2.5 Objective Function

To model the objective function, we add a variable criterion to the model. It is constrained to equal
the value of the objective function. For most problems the objective function is a function of the
end variables of the activities.

criterion = F(end(A1), ..., end(Ay)) (7.5)

Once all constraints of the problem are added, a common technique to look for an optimal solution is
to solve successive decision variants of the problem. Several strategies can be considered to minimize
the value of criterion. One way is to iterate on the possible values, either from the lower bound of
its domain up to the upper bound until one solution is found, or from the upper bound down to
the lower bound determining each time whether there still is a solution. Another way is to use a
dichotomizing algorithm, where one starts by computing an initial upper bound ub(criterion) and
an initial lower bound Ib(criterion) for criterion. Then

1 Set D — Vb(cmterwn) + ub(cmterzon)J

2
2. Constrain criterion to be at most D. Then solve the resulting CSP, i.e., determine a solution

with criterion < D or prove that no such solution exists. If a solution is found, set ub(criterion)
to the value of criterion in the solution; otherwise, set Ib(criterion) to D + 1.

3. Iterate steps 1 and 2 until ub(criterion) = lb(criterion).

Specific propagation techniques are used to propagate resource constraints (7.2), (7.3) or (7.4).
Several sections of this manuscript are dedicated to these techniques. The objective constraint (7.5)
is most often a simple arithmetic expression on which arc-B-consistency can be easily achieved.



Considering the objective constraint and the resource constraints independently is not a problem
when F' is a “maximum” such as Cpax or Tyax. Indeed, the upper bound on criterion is directly
propagated on the completion time of each activity, i.e., latest end times are tightened efficiently.
The situation is much more complex for sum functions such as > w;C;, > w;T;, or > w;U;. For these
functions, efficient constraint propagation techniques must take into account the resource constraints
and the objective constraint simultaneously. We pay attention to this in Chapters 11 and 14.






Chapter 8

Propagation of the One-Machine
Resource Constraint

In this chapter we study several methods to propagate a One-Machine resource constraint: A set
of n activities {Ay,..., Ay} require the same resource of capacity 1. The propagation of resource
constraints is a purely deductive process that allows to deduce inconsistencies and to tighten the
temporal characteristics of activities and resources. In the non-preemptive case (Section 8.1), the
earliest start times and the latest end times of activities are updated. When preemption is allowed
(Section 8.2), modifications of earliest end times and latest start times also apply.

8.1 Non-Preemptive Problems

First we consider the simple Time-Table mechanism, widely used in Constraint-Based Scheduling
tools, that allows to propagate the resource constraint in an incremental fashion. We then con-
sider a disjunctive formulation of the One-Machine resource constraint that compares the temporal
characteristics of pairs of activities. In Section 8.1.3, we describe the Edge-Finding propagation
technique, which is extremely efficient for solving disjunctive scheduling problems like the Job-Shop.
In Section 8.1.4, we present a mechanism, known as “Not-First, Not-Last”, that extends the ba-
sic Edge-Finding mechanism and allows additional deductions. Finally, some extensions of these
mechanisms are presented in Section 8.1.5.

8.1.1 Time-Table Constraint

A simple mechanism to propagate resource constraints in the non-preemptive case relies on an
explicit data structure called “Time-Table” to maintain information about resource utilization and
resource availability over time. Resource constraints are propagated in two directions: from resources
to activities, to update the time bounds of activities (earliest start times and latest end times)
according to the availability of resources; and from activities to resources, to update the Time-Tables
according to the time bounds of activities. Although several variants exist [148, 106, 149, 202, 157]
the propagation mainly consists of maintaining for any time ¢ arc-B-consistency on the formula:

iE(Ai,t) <1
i=1

Since E(Ai,t) = X(A;,t) and since X (A;,t) equals 1 if and only if start(A;) < t < end(A;), this
leads in turn to some adjustments of r;, eet;, Ist; and d;:



start(A;) > min{t : ub(X (A;,t)) =1}
end(A;) < max{t: ub(X(A;,t)) =1} +1
[X(A;,t) = 0] At < eet;] = [start(A;) > ]
[X (A, t) = 0] A [lst; < t] = [end(A;) <]

Before Propagation | r; | d; | p 0 1 2 3 4 5
Ay 3

Propagation 1 ri | di| pi
Ay 013]2

Propagation 2 ri | di | pi
A 0122

Figure 8.1: Propagation of the Time-Table constraint.

Figure 8.1 displays two activities A; and As which require the same resource of capacity 1. The
latest start time (Ist; = dy —p; = 1) of A; is smaller than its earliest end time (eet; = r1 +p; = 2).
Hence, it is guaranteed that A; will execute between 1 and 2. Over this period, X (Aj,t) is set
to 1 and the corresponding resource amount is no longer available for As. Since Ay cannot be
interrupted and cannot be finished before 1, the earliest start and end times of A, are updated to
2 and 4 (propagation 1). Then, X (As,t) is set to 1 over the interval [2, 4), which results in a new
propagation step, where the latest end time of A; is set to 2 (propagation 2).

8.1.2 Disjunctive Constraint Propagation

In non-preemptive scheduling, two activities A; and A; requiring the same machine cannot overlap
in time: either A; precedes A; or A; precedes A;. If n activities require the resource, the constraint
can be implemented as n(n — 1)/2 (explicit or implicit) disjunctive constraints. As for Time-Table
constraints, variants exist in the literature [96, 55, 98, 148, 203, 214, 20], but in most cases the
propagation consists of maintaining arc-B-consistency on the formula:

[end(A;) < start(A;)]V [end(A;) < start(A;))

Enforcing arc-B-consistency on this formula is done as follows: Whenever the earliest end time
of A; exceeds the latest start time of A;, A; cannot precede Aj;; hence A; must precede A;. The
time bounds of A; and A; are consequently updated with respect to the new temporal constraint
end(A;) < start(A;). Similarly, when the earliest possible end time of A; exceeds the latest possible
start time of A;, A; cannot precede A;. When neither of the two activities can precede the other,
a contradiction is detected. Disjunctive constraints provide more precise time bounds than the
corresponding Time-Table constraints. Indeed, if an activity A; is known to execute at some time ¢
between the earliest start time r; and the earliest end time eet; of A;, then the first disjunct of the
above formula is false. Thus, A; must precede A; and the propagation of the disjunctive constraint
implies start(A;) > eet; > t.



Before Propagation | r; | d; | pi 0 1 2 3 4 5 6
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Figure 8.2: Propagation of the disjunctive constraint.

Figure 8.2 shows that disjunctive constraints may propagate more than Time-Table constraints.
The earliest end time of each activity does not exceed its latest start time, so the Time-Table
constraint cannot deduce anything. On the contrary, the propagation of the disjunctive constraint
imposes end(A;) < start(As) which, in turn, results in updating both d; and rs.

8.1.3 Edge-Finding

The term “Edge-Finding” denotes both a “branching” and a “bounding” technique [8]. The branch-
ing technique consists of ordering activities that require the same resource. At each node, a set of
activities € is selected and, for each activity A; € ), a new branch is created where A; is constrained
to execute first (or last) among the activities in . The bounding technique consists of deducing
that some activities from a given set  must, can, or cannot, execute first (or last) in Q. Such
deductions lead to new ordering relations (“edges” in the graph representing the possible orderings
of activities) and new time bounds, i.e., strengthened earliest start times and latest end times of
activities.

In the following, rq and eetming denote respectively the smallest of the earliest start times
and the smallest of the earliest end times of the activities in Q. Similarly, do and Istmazq denote
respectively the largest of the latest end times and the largest of the latest start times of the activities
in Q. Finally, let po be the sum of the minimal processing times of the activities in Q. Let A; < A;
(A; > A;) mean that A; executes before (after) A; and A; < Q (4; > Q) mean that A; executes
before (after) all the activities in 2. Once again, variants exist [185, 61, 62, 63, 67, 173, 51, 163, 180]
but the following rules capture the “essence” of the Edge-Finding bounding technique:

VQ,VA; ¢ Q, [Jgu{Ai} —1ro < pa +pi] = [A1 < Q] (81)
VQ,VA; & Q, [JQ —Trou{a;} < Pa +p¢] = [Al > Q] (8.2)

QO VA; ¢ Q,[A4; < Q d(A;) < i dor — pey .
VQ,VA; ¢ Q,[A; < Q] = [end(4;) Q);g}rég(n por)] (8.3)
Q Az Q, Ai Q Az > ’ ’ 4
VL, VA; € O, [A; > Q] = [start(4y) > max (ror + por)] (8.4)

If n activities require the resource, there are a priori O(n * 2™) pairs (4;,§) to consider. An
algorithm that performs all the time-bound adjustments in O(n?) is presented in [62]. It consists
of a “primal” algorithm to update earliest start times and a “dual” algorithm to update latest end
times. The primal algorithm runs as follows:

e Compute Jackson’s Preemptive Schedule (JPS) for the resource under consideration. JPS is the
preemptive schedule obtained by applying the following priority rule: whenever the resource
is free and one activity is available, schedule the activity A; for which d; is the smallest. If
an activity A; becomes available while A; is in process, stop A; and start A; if Jj is strictly
smaller than d;; otherwise continue A;.

e For each activity A;, compute the set ¥ of the activities which are not finished at ¢ = r; on
JPS. Let p; be the residual processing time on the JPS of the activity A; at time ¢. Let
Uy, ={A; € ¥V —{A;} : d; < dy}. Take the activities of ¥ in decreasing order of latest end



times and select the first activity Ay such that:

Ti +Dpi + Z p; > di
AJ‘E\I’k

If such an activity Ay exists, then post the following constraints:

A; > Ty,
start(A;) > max,cw, JPS(Aj)

where JPS(A;) is the completion time of activity A; in JPS.

Figure 8.3 presents the JPS of 3 activities. On this example, the Edge-Finding propagation
algorithm deduces start(A;) > 8 (A; must execute after {As, As}), when the Time-Table and the
disjunctive constraint propagation algorithms deduce nothing.

ri|di|pi| O 2 12 14 16
Ay 0(17|6
Ay 111
Az 1(11]3
Schedule ‘Al|A2|A2|A2|A2|A3|A3‘A3|A1 ‘A1|A1 |A1 |A1‘

Figure 8.3: The JPS of 3 activities.

An alternative algorithm is presented in [177, 173], also having time complexity O(n?). This
algorithm is in practice easy to implement and adapt to other problems discussed later in this
manuscript. The details of the algorithm are presented in Algorithm 7.

For the algorithm we assume that the set of activities {A1,..., A,} is ordered by ascending
release dates. As such r; is the release date of the i—th activity according to this ordering; 7} is the
adjusted value of the release date. Thanks to the introduction of the variables r}, one does not need
to reorder activities inside the loops.

The outer iteration of the algorithm iterates over the deadlines of the activities. In the k-th
iteration we consider the k-th activity in the ordering by ascending release dates and we refer to
its deadline by dj. The idea then is to split the set of activities in two sets, Q< consisting of those
activities having a deadline at most dj, and Q- consisting of those activities having a deadlines
greater than dy. We will study finding updates of release dates for activities in this latter set.

After the first inner loop, i.e., after line 15, the following values are calculated.

e The program variable P equals the sum of processing times in Q«, i.e., P =pq_.

e The program variable C' equals the maximal minimal end time of any subset of the set 1<,
i,@., C = maX@;ﬁQ/gQS ror +pQ’

Also the program variables C; are calculated. They are close to the program variable C, but
instead of being defined on the complete set {2<, they are defined on the subset ()< ; containing the
activities A; in Q< that come after A; in the ordering by ascending release dates. {2< ; thus is defined
as {4, €Q<:j>i} ={4,€Q: ch <dip Aj>i},and C; is defined as maxgpo/co. ; T + Por-

Lines 21-23 describe the deductions corresponding to rules 8.2 and 8.4 for the activity A; at hand
and all subsets of < ;. Through line 19 the program variable P equals po_,. So if r; +p; + P
exceeds dj, then A; > Q< ;, and thus r; can be updated to max(r;, C;).

Lines 24-26 describe the deductions corresponding to rules 8.2 and 8.4 for the activity A; at hand
and all subsets of Q< that include at least one activity A; that comes before A; in the ordering by



Algorithm 7 Edge-Finding

1: for i =1 ton do
2 rhi=1y
3: end for

4: for k:=1ton do

5 P:=0,C:=—-00,H := -

6: for i:=n down to 1 do

7: if cL < Jk then

8: P:=P+p;

9: C :=max(C,r; + P)

10: if C > d;, then

11: there is no feasible schedule, exit
12: end if

13: end if

14: CZ‘ =C

15:  end for
16: fori:=1tondo

17: if CZ7 < Jk then

18: H :=max(H,r; + P)
19: P:=P—p,

20: else

21: if ry+P+p;> CZk then
22: r} = max(r}, C;)
23: end if

24: if H + p; > dj, then
25: r} ;= max(r},C)
26: end if

27: end if

28: end for

29: end for

30: for i =1 ton do
31: 1=
32: end for




ascending release dates, i.e., for which 7 < ¢. Through line 18 the program variable H equals the
maximal minimal end time of these subsets, i.e., H = max;j«; r; +pa_ ;- Let jmax < ¢ be the index
for which rj, .. +pa.;  is maximal. So if H + p; exceeds dy, then A; > Q< ;. and thus r; can
be updated to max(r;,Cj,..). By definition of C' and the C;’s, C;,... = C.

Another variant of the Edge-Finding technique is presented in [63]. It runs in O(nlogn) but
requires much more complex data structures. [67] presents another variant, based on the explicit def-
inition of “task intervals.” This variant runs in O(n?) in the worst case, but works in an incremental
fashion. Finally, [51] and [105] propose several extensions to take setup times into account.

An interesting property of the Edge-Finding technique is established in [10] and in [163]:

Proposition 40. Considering only the resource constraint and the current time bounds of activities,
the Edge-Finding algorithm computes the smallest earliest start time at which each activity A; could
start if all the other activities were interruptible.

As shown in [154], the Edge-Finding algorithms above may perform different deductions than the
more standard disjunctive constraint propagation algorithms. Fach of the two techniques performs
some deductions that the other technique does not perform. In practice, an Edge-Finding algorithm
is often coupled with a disjunctive constraint propagation algorithm to allow a maximal amount of
constraint propagation to take place. More details on this topic can be found in Chapter 4.

8.1.4 Not-First, Not-Last

The algorithms presented in the preceding sections focus on determining whether an activity A;
must execute first (or last) in a set of activities Q U {A;} requiring the same resource. A natural
complement consists of determining whether A; can execute first (or last) in QU {A;}. If not, A; is
“Not-First” and cannot start before at least one activity in  is finished.

In the non-preemptive case, this leads to the following rules [185, 62, 67, 21, 154, 211, 87]:

VQ,VA; ¢ Q, [dQ —1r; < po +pi] =
VQ,VA; ¢ Q, [Jl —ro < pq —|—p¢] =
VL VA; ¢ Q,-(A; < Q) = start(4;)
VQ,VA; ¢ Q,—(A; > Q) = end(4;)

-(4; < Q)
-(4; > Q)
> eetming
<

Istmazq

Before Prop. | ;| d; | p;i 0 1 2 3 4 5 6 7 8 9 10
A 1110|2
A, 0|52
A 21511
After Prop. |r;| d; | pi
Ay 2110]2
A, 0]5]2
Az 2151

Figure 8.4: Propagation of the Not-First Not-Last rule.

In the example of Figure 8.4, the Not-First rule deduces that A; cannot start before 2 while the
other deductive rules seen up to now deduce nothing.

The problem which consists of performing all the time-bound adjustments corresponding to the
first and third rules can be called the “Not-First” problem, since it consists of updating the earliest
start time of every activity A; which cannot be first to execute in a set QU {A;}. Similarly, the
problem which consists of performing all the time-bound adjustments corresponding to the second
and fourth rules can be called the “Not-Last” problem. It consists of updating the latest end time
of every activity A; which cannot be last to execute in a set QU{A;}. In this section, we present the



O(n?) time and O(n) space algorithm of [21] for the “Not-First” problem. The “Not-Last” problem
is solved in a symmetric fashion. Alternative approaches can be found in [211, 87].

Let us first introduce some assumptions and notations. We assume that the relation r; + p; < d;
holds for every activity A;. Otherwise, the scheduling problem clearly allows no solution and the
constraint propagation process can stop. We also assume that the activities Ay, ..., A, which require
the resource under consideration are sorted in non-decreasing order of latest end times (this
can be done in O(nlogn) time). Hence, i < j implies d; < d;. For a given j and a given k,
Q(j, k) denotes the set of indices m € {1, ..., k} such that r; + p; < rp + pm and Q(4, j, k) denotes
Q(j, k) — {i}. Hence, if i does not belong to Q(j, k), Q(i, j, k) is equal to Q(j, k). Let S = pa(jr)
if j <k and S;; = —oo otherwise. Let d; , = minj<x(d; — Sj,1).

Proposition 41. For a given j, the values dj 1, ...,d; can be computed in O(n) time.

Proof. The values of S;; and dj can be computed in constant time from the values of S; 1 and
d;x—1. One just has to test whether k verifies r; + p; < r + pi or not. O

Proposition 42. If the “Not-First” rules applied to activity A; and set Q2 allow to update the earliest
start time of A; to rj + p; then there exists an index k > j such that the “Not-First” rules applied
to activity A; and set Q(i, j, k) allow to update the earliest start time date of A; to r; + p;.

Proof. Let k be the maximal index of the activities in 2. € is included in Q(3, j, k) and dq is equal
to doi,j,k)- Hence the rules can be applied to A; and (i, j, k) and provide the conclusion that A;
cannot start before r; + p; since every m in Q(i, j, k) satisfies 7; + p; < rm + P O

Proposition 43. Let i and j be such that r; +p; < rj+p;. In this case, the “Not-First” rules allow
to update the earliest start time of A; to r; + p; if and only if r; + p; > dj .

Proof. Necessary condition. Let us assume that the rules allow to update the earliest start time of
A; to r; + p;j. According to Proposition 42, there exists k > j such that (¢, j, k) is not empty and
dp — 15 < PQi,jk) + Pi- Since r; +p; < rj +p; implies that i does not belong to (4, k), this implies
i +pi > di — Sj k> djn. O

Proof. Sufficient condz’téon. Let us assume that r; +p; > d; . d; , is finite, so there exists an index
k > j such that dj,, = dix — Sjx. Since i does not belong to Q(j, k), we have d, —7; < po jk) + Pi-
So, the rules allow to update the earliest start time of A; to the value r; + p;. O

Proposition 44. Let i and j be such that r; +p; > rj+p;. In this case, the “Not-First” rules allow
to update the earliest start time of A; to r; + p; if and only if either r; + p; > dji—1 or 1y > djn.

Proof. Necessary condition. Let us assume that the rules allow to update the earliest start time of
A; to r; + p;. According to Proposition 42, there exists k > j such that (4, j, k) is not empty and
dp —1i < Pijk) T pi- Two cases, k < i and i <k, can be distinguished. If £ < i, i does not belong
to Q(j, k). This implies that ; +p; > di — Sjx > dj—1. On the contrary, if ¢ < k, ¢ belongs to
Q(], k) Then PQek) = PQi,5k) + p; and r; > di, — Sj,k > dj,n. O

Proof. Sufficient condition. If vy +p; > d; -1, d;;—1 is finite, so there exists an index k, not greater
than 4, such that d; ;—1 = d, —S; . Since i does not belong to Q(j, k), we have dy —r; < PQi,j k) T Pi-
So, the rules allow to update the earliest start time of A; to r; 4+ p;. Let us now assume that
ri+p; < dj;—1 and r; > dj . Then there exists an index £ > j such that d; , = dy, — S; k- Note that
k > i (otherwise, d;j , = dj;—1 < r; contradicts r; + p; < dj;—1). Consequently, ¢ belongs to (3, k).
In addition, (4, k) is not reduced to {i}, otherwise we would have r; > d;,, = dy — Sjr = dx —p; >
d; —p; which contradicts the initial assumption that r;+p; < d; for all i. Hence, Q(i, j, k) # 0 satisfies
dp — 7 < Pa(i,j,k) T Pi- So, the rules allow to update the earliest start time of A; to r; + p;. O

Algorithm 8 performs the time-bound adjustments corresponding to the “Not-First” rules.

Proposition 45. Algorithm 8 performs the time-bound adjustments corresponding to the “Not-
First” rules. It runs in O(n?) time and O(n) space.



Algorithm 8 The Not-First Algorithm

1: fori=1ton do

2 rhi=1y

3: end for

4: for j=1ton do

5. Compute d; 1,...,d;jn

6: fori=1tondo

7 if r; +p; <rj +p; then

8: if r; +p; > d;n then

9: i = max(r;,r; + p;)
10: end if

11: else

12: if r; +p; > dj ;-1 or r; > d;,, then
13: i :=max(r,,r; +p—j)
14: end if

15: end if

16: end for

17: end for

18: for i =1 to n do
19: 7=
20: end for

Proof. Propositions 43 and 44 imply that the algorithm performs exactly the deductions implied by
the rules. Thanks to the introduction of the variables r, one does not need to reorder activities
inside the loops. The algorithm runs in O(n?) steps since for each j in the outer loop, O(n) steps are
required to compute dj; ...d;, and for each ¢ in the inner loop, O(1) steps are required to perform
the relevant tests. In addition, the algorithm requires a linear amount of memory space since only
the values d;; ...d;, for a given j are required. O

Let us note that when the processing times of activities are fixed, the “Not-First” and “Not-Last”
rules subsume the disjunctive constraint propagation technique mentioned in Section 8.1.2. Hence,
no disjunctive constraint propagation algorithm is needed when the “Not-First” algorithm above
and its dual “Not-Last” algorithm are applied.

8.1.5 More Propagation

In [178] some supplementary ways of updating the earliest start times and latest end times are given.
We illustrate these methods by way of an example. In Figure 8.5 we can observe that activity A;
cannot be started at time 6. This can be seen by observing that if A; is started at time 6, at
most one activity can be scheduled before A; and at most one activity can be scheduled after A;.
This means that one activity from the three activities As, Az, and A4 cannot be scheduled. In this
example we can deduce that r; can be set to 8, being the earliest end time of any combination of
two out of the three activities Ao, Az, and A4.

0 1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25

AL T T T T T T T T ([T ]
AT T I ([ 7 [ [ [ [ [T [ T[]
AT T [ (7 [ [T T T T T[]
AT T e [ [ [ [ [ [T T T 7T]

Figure 8.5: Four activities on the same machine.



More generally speaking, an activity A; cannot start at a certain time t if there is a set 2 C
{A1,..., A,} of activities A; ¢ Q and a u, 1 < u < |Q| such that at most u — 1 activities can be
scheduled before ¢ and at most |Q2] — u activities after ¢ + p;. Let us define eef(£2,u) as the earliest
end time of any subset Q' C Q such that |Q'| = u and Ist(Q2, u) as the latest start time of any subset
) C Q such that || = u. Now, if for a start time ¢ of A;, t < eet(Q, u), then at most u— 1 activities
in © can be scheduled before t. If also Ist(€2, || —u + 1) < ¢ + p;, then at most |Q| — u activities
in Q can be scheduled after ¢ + p;. In conclusion, only || —u+u — 1 = |Q] — 1 activities in 2 can
be scheduled and thus ¢ is an inconsistent start time for A;. As usual we seek only to update the
earliest and latest start and end times of activities, which leads to the following proposition.

Proposition 46. [178] Let A; be an actiwity and let Q C {Aq, ..., Ay} with A; ¢ Q. If there exists
au, 1 <u<|Q| such that

ri < eet(Q,u) Alst(, Q] —u+ 1) < eet(A;),
then r; can be set to eet(, u).

Proof. It is clear that at most u — 1 activities in  can be scheduled before r; and at most || — u
activities in €2 can be scheduled after eet(4;), and thus at most || —1 activities in €2 can be scheduled
in total when A; is scheduled at r;. Furthermore, if r; is set to something less than eet(Q2,u) the
same situation occurs. O

Now any lower bound for eet(2, u) and any upper bound for Ist(Q, 2| —u+ 1) can be used here.
Using eet(2,u) = rq + ming co:jo/j=u Par, and Ist(Q,u) = do — ming co:o/|—w Por, leads to an
algorithm the time complexity of which is O(n?logn).

The following improvements on this propagation method can be implemented. Suppose that in
the situation of Figure 8.5 the earliest start time of activity A4 is updated to become 6 through
propagation of some other constraint, see Figure 8.6. If we simply apply the definitions given above
for eet(€2,u) and Ist(§2,u) we do not find an update of r;. However, we can see that A4 cannot be
scheduled before A; if Ay is scheduled at r1. With this observation we can sharpen the calculations
of eet(£2,2) and Ist(Q2,2). As a result we can deduce that the earliest start time of A; can be set to
9, being the earliest end time of A5 and As.

0 1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
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Figure 8.6: Four activities on the same machine.

Yet another way to improve the propagation can be observed in Figure 8.7 where it can be seen
that with the rules given so far no update of the earliest start time of A; is found. However, we
can observe that activity As cannot be scheduled alone after A; when A; is scheduled at r1, as the
earliest end time of As, Ay, and As is 12. Activity As can, furthermore, not be scheduled after A
together with any other activity as the time between eet; and J{ As,As,A4,A5) 18 7 and the sum of po
and the smallest processing time of the other activities is 8. Thus, with 12 as an upper bound on
the update of r1, we can say that A is to be scheduled before A;. As the same holds for A3, we
find that we can update r; to become 12.

Incorporating these improvements results in an algorithm the time complexity of which is O(n?).
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Figure 8.7: Five activities on the same machine.

8.2 Preemptive Problems

In the following sections, we study several methods to propagate the preemptive One-Machine
resource constraint: A set of n interruptible activities { A, ..., A, } require the same machine. First,
we show that both the Time-Table mechanism and the disjunctive constraint can be extended. We
then describe a resource constraint based on network flows. In the last section, a mechanism that
extends the Edge-Finding mechanism to the mixed case, i.e., the case in which both interruptible
and non-interruptible activities are mixed, is presented.

8.2.1 Time-Table Constraint

At the first glance, it seems that the main principle of the Time-Table mechanism directly applies to
both the preemptive and the mixed case. However, an important difference appears in the relation
between the variables X (A;,t) = E(A;,t), set(A;), start(4;), end(A;), and proc(4;). The earliest
start time r; can easily be set to “the first time ¢ at which X (A4;,¢) can be 1.” Similarly, the latest end
time d; can easily be set to 1 + “the last time ¢ at which X (A;,t) can be 1.” However, the earliest end
time eet; is computed so that there possibly exist proc(4;) time points in set(A4;) N [r;, eet;), and the
latest start time lst; is computed so that there possibly exist proc(A;) time points in set(A;)N[lst;, d;).
These additional propagation steps make the overall propagation process far more costly. Also, it is
important to notice that X (A;,t) cannot be set to 1 as soon as Ist; < t < eet;. The only situation
in which X (A;,t) can be deduced to be 1 is when no more than proc(4;) time points can possibly
belong to set(A;). This is unlikely to occur before decisions (choices in a search tree) are made to
instantiate set(A;). Therefore, constraint propagation based on Time-Tables cannot prune much.

Before Prop. | ri | eeti| Ist; | di | pi| O 1 2 3 4 5
Aj (non-int.) [ 0 | 2 1 ({3]2

A, (int.) 0212 |4
Prop. 1 ri | eet; | Ist; | d;

Ajp (non-int.) | O | 2 1
Aj (int.) 0| 3| 2

N

-
)

Figure 8.8: Propagation of the Time-Table constraint (mixed case). The earliest end time of A, is
modified.

Given the data of Figure 8.1, the Time-Table mechanism cannot deduce anything if both activities
can be interrupted. Figure 8.8 shows what happens when A; is not interruptible (non-int.) and As
is interruptible (int.). As in Figure 8.1, it is guaranteed that A; will execute between Ist; = 1 and
eety = 2. Over this period, the corresponding resource amount is no longer available for As. The
earliest end time of As is then set to 3. Then the propagation process stops since there is no time
point at which A, is guaranteed to execute.



8.2.2 Disjunctive Constraint Propagation

In the preemptive One-Machine case, the non-preemptive disjunctive constraint can be rewritten as
follows:
[start(A;) + proc(A;) < end(A;) — proc(A;j)]
Vo [start(A;) + proc(A;) < end(A;) — proc(A;)]

This suggests the following preemptive disjunctive constraint:

[start(A;) + proc(A;) + proc(A;) < end(A;)]
Vo [start(A;) + proc(A;) + proc(A;) < end(A;)]
Vo [start(A;) + proc(A;) + proc(A;) < end(A;)]
vV [start(A;) + proc(A;) + pmc(A ) < end(A;)]

which can serve as a complement to the Time-Table constraint. Arc-B-consistency is achieved on
this additional constraint. Note that in the mixed case, the first (fourth) disjunct can be removed
from the disjunction if A; (respectively, A;) cannot be interrupted.

Before Prop. | r; | eet; | Ist; | di | pi| O 1 2 3 4 5 6
Ay (int.) 04| 21]6|4
A; (int.) 21313 (4|1 m

Prop. 1 ri | eet; | Ist; | di | pi
Aj (int.) 05| 11]6]|4

Figure 8.9: Propagation of the disjunctive constraint (preemptive case).

In the example of Figure 8.9, where both activities are interruptible, A5 necessarily interrupts Aj.
The propagation of the disjunctive constraint provides start(4;) <1 and end(4;) > 5.

8.2.3 Network-Flow Based Constraints

Régin [191] describes an algorithm, based on matching theory, to achieve the global consistency of
the “all-different” constraint. This constraint is defined on a set of variables and constrains these
variables to assume pairwise distinct values. Régin’s algorithm maintains arc-consistency on the
n—ary “all-different” constraint, which is shown to be more powerful than achieving arc-consistency
for the n(n—1)/2 corresponding binary “different” constraints. Basically, Régin’s algorithm consists
of building a bipartite graph G(X,Y, E) where X is a set of vertices corresponding to the variables
of the “all-different” constraint, Y is a set of vertices corresponding to the possible values of these
variables, and F is a set of edges (z,y), x € X, y € Y, such that (z,y) € F if and only if y is a
possible value for x. As a result, the “all-different” constraint is satisfiable if and only if there exists
a 0-1 function f on FE such that:

veeX, > flxy) =1
y:(z,y)EE
ey, > flzy <1

z:(z,y)EE

In addition, a given value y; is a possible value for a given variable x; if and only if there exists a
0-1 function f; ; such that:

VI'GX, Z fl,](xay):]'
y:(z,y)EE

ey, > fijlzy) <1
z:(z,y)EE

fij(wi,y;) =1



The problem of finding such a function (flow) f or f; ; can be solved in time polynomial in the number
of variables and values. In addition, the current value of f can be used to efficiently generate f; ;,
and to compute the new value of f when the domain of a variable changes. See [191, 192, 193]
for details and extensions. Notice that when all activities have unitary processing times, Régin’s
algorithm can be directly applied. In the preemptive case, this can be generalized to activities of
arbitrary processing times by seeing each activity A; as p; sub-activities of unitary processing times
1. Then, each sub-activity has to pick a value (the time at which the sub-activity executes) and
the values of the sub-activities that require a given resource have to be pairwise distinct. However,
under this naive formulation, both the number of variables and the number of values would be
too high for practical use. This led us to another formulation where the nodes x in X correspond
to activities, and the nodes y in Y correspond to a partition of the time horizon in ¢ disjoint
intervals I1 = [s1,e1),...,1; = [sq,€q) such that [s1,e,) represents the complete time horizon,
e; = $i+1,(1 < i < q), and {s1,...,84,€4} includes all the time points at which the information
available about X (A;,t) changes (Figure 8.10 illustrates this formulation on a small example). In
particular, {s1,..., Sq,€q} includes all the earliest start times and latest end times of activities, but
it can also include bounds of intervals over which X (A;,t) is constrained to be 1 or 0 (in this sense,
the flow model is more general than preemptive Edge-Finding described in Section 8.2.4 but it does
not generalize to the mixed case). FE is defined as the set of pairs (x,y) such that activity = can
execute during interval y. The maximal capacity cmax(z,y) of edge (z,y) is set to length(y), and
the minimal capacity cmin(z,y) of edge (z,y) is set to length(y) if = is constrained to execute over y
and to 0 otherwise. As a result, the preemptive resource constraint is satisfiable if and only if there
exists a function f on E such that:

VxEX, Z f($7y):pz
y:(z,y)EE

Vyey, Y f(z,y) < length(y)
z:(z,y)EE

Ve € E, cmin(€e) < f(e) < cmax(€)

Figure 8.10: The network flow model.



Similar models are commonly used in Operations Research. For example, Federgruen and Groenevelt
[100] use a more general model to solve particular polynomial scheduling problems with multiple
parallel resources operating at different speeds. Following [191], what we propose below is to use
network flow techniques, not only to find solutions to polynomial subproblems, but also to update
the domains of the variables.

To search for compatible flow f (SCF), one can use a well-known algorithm such as Herz’s
algorithm, as described in [111, 5]. It runs in O(|X| % [Y|* >°__y ). Alternatively, one can build
a variant of Jackson’s Preemptive Schedule which respects the intervals during which activities are
required to execute. As shown in [10], this can be done in O(|Y| * log(|Y])). This schedule is then
used as an initial (possibly incompatible) flow, repaired by Herz’s algorithm in O(|X| * |Y| * F),
where F' denotes the sum, over the activities, of the sizes of the intervals included in [r;, d;) during
which the activity A; is not allowed to execute (for reasons that are not directly related to the use
of the resource by other activities).

To reduce variable domains, the most natural generalization of Régin’s algorithm consists of
varying ¢min(€) and cpmax(e) for each edge e in turn. Algorithm 9 updates the minimal flow ¢pin (2, y)
that can pass through an edge (x,y). The maximal flow ¢pax(,y) is obtained in a similar fashion.
It is proven in [10] that this adjustment of edge capacities (AEC) can be done for all edges (z,y)

Algorithm 9 Adjustment of Edge Capacities (AEC)

L U= Cmin(z,y) and v = cpmax(T, y).
2: while u # v do

3 w:=[(u+wv)/2]

4:  Search for a compatible flow with f(z,y) < w
5. if f exists then

6: v:= f(z,y)

7. else

8: ui=w+1

9: end if

10: end while
11: Cmin(Z,y) :=u

in O(|X|?|Y|H), where H denotes the overall time horizon e, — s;. This complexity is reached by
systematically reusing the previous flow as a start point when computing the flow f with the new
constraint f(x,y) < w. Then the following rules can be applied:

[emax(z,y) = 0] = [Vt € y, X (z,t) = 0]

[Cmin (2, y) = length(y)] = [Vt € y, X (x,1) = 1]

[min (2, [8i, €:)) # 0] = [start(x) < e; — emin(®, [Si, €5))]
[ (2, [si,€:)) # 0] = [end(z) > 3; + cmin(, [34, €;))]

However, SCF and AEC are not sufficient to determine the best possible time bounds for activities.
Let us consider, for example, the four activities A1, As, A3, A4 defined on Figure 8.10. In this case,
¢min (A1, I) remains equal to 0 for all I; yet Ay cannot start after 3 and cannot end before 7. However,
the flow model can be used to compute the best possible earliest end times. First, given  and the
intervals y1, ..., ¥y, (sorted in reverse chronological order) to which z is connected, one can find the
maximal integer k such that there exists a compatible flow f with f(x,y;) =0 for 1 <4 < k. Then,
one can compute the minimal flow fiin(z, yx) through (x, yx ), under the constraints f(z,y;) = 0 for
1 <i < k. Under these conditions, end(z) > sk + fmin(Z, [Sk, €r)) provides the best possible earliest
end time for z. It is shown in [10] that this global update of time bounds (GUTB) can be done for
all activities z in O(|X|?|Y|H). As for AEC, this complexity is reached by systematically reusing
the previous flow as a start point for computing the new flow when an additional capacity constraint
is added.

Let us remark that the incrementality of Herz’s algorithm is a key factor for both the worst-case
and the practical complexity of SCF, AEC and GUTB. Of course, strongly polynomial algorithms
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(with complexity independent of the schedule duration) could also be used for the search of a
compatible flow [111].

8.2.4 Preemptive Edge-Finding

The Edge-Finding algorithm detailed in Section 8.1.3 can be extended to take into account the
preemptive case and also the mixed case (i.e., the case where interruptible and non-interruptible
activities are mixed). As mentioned in Section 8.1.3, Baptiste and Martin and Shmoys [10, 163] have
established an interesting property of the non-preemptive Edge-Finding technique. Considering only
the resource constraint and the current time bounds of activities, the algorithm computes the earliest
start time at which each activity A; could start if all the other activities were interruptible. This
suggests a logical extension of the technique to preemptive and mixed cases: for each activity A;
requiring the resource, if A; is not interruptible, the non-preemptive Edge-Finding bound applies;
if A; is interruptible then, considering only the resource constraint and the current time bounds, it
would be nice to determine the earliest start and end times between which A; could execute if all
the activities were interruptible.

Let us define > so that A; = Q means “A; ends after all activities in 7 and substitute > for >
in the rules of the primal algorithm.

VQ,VA; & Q, [JQ —Trou{a;} < Pa +p¢] = A, - Q
O VA, ¢ Q,A; - Q A;) > / y
VQ,VA; ¢ = Q= [start(A;) @;I{lzgéﬂ(rg + par)]

When A; cannot be interrupted, these two rules remain valid (even if other activities can be in-
terrupted) and the adjustment of r; is the same as in the non-preemptive case. When A; can be
interrupted, the first rule is still valid but the second is not. However, the second rule can be replaced
by a weaker one:

VQ,VAZ‘ ¢ 97 Al‘ - Q= [end(Al) Z g}%é(rQlU{Ai} +pQ’U{A1})]

This leads to a more general primal Edge-Finding algorithm:

e Compute Jackson’s Preemptive Schedule (JPS) for the resource under consideration (cf., Sec-
tion 8.1.3).

e For each activity A;, compute the set ¥ of the activities which are not finished at ¢ = r; on
JPS. Let p; be the residual processing time on the JPS of the activity A; at time ¢. Let

Uy, ={A; € ¥V —{A;} : d; < dy}. Take the activities of ¥ in decreasing order of latest end
times and select the first activity Ay such that:

ri +pi + Z p; > di
AJ‘E\I’k

If such an activity A exists, then post the following constraints:

Ap = Uy,
start(A;) > maxa,ew, JPS(A;)  if A; cannot be interrupted
end(A;) > ri +pi + EAJ-E\IJ;C pj* if A; can be interrupted

where JPS(A;) is the completion time of activity A; in JPS.

In the example of Figure 8.3, the algorithm above deduces start(4,) > 8 if A; cannot be inter-
rupted. It deduces end(A;) > 13 if A; can be interrupted. It is proven in [10] that considering only
the resource constraint and the current time bounds of activities, this algorithm computes:

e when A; is not interruptible: the earliest time at which A; could start if all the other activities
were interruptible;



Algorithm 10 Preemptive Edge-Finding

1: fori=1ton do

2:
3:

vl =1, eet, := eet;

3

end for

4: for k:=1to k:=ndo

10:
11:
12:
13:
14:
15:
16:
17:
18:
19:
20:
21:
22:
23:
24:
25:
26:
27:
28:
29:
30:
31:
32:
33:
34:
35:
36:
37:

38

P:=0,C:=—00,H := -
for i :=n down to7:=1 do
if d; < d;, then
P:=P+p;
C :=max(C,r; + P)
if C > dj, then
there is no feasible schedule, exit
end if
end if
Cz' =C
end for
for i:=1toi:=ndo
if d; < d;, then
H :=max(H,r; + P)
P:=P—p;
else
if r; + P+ p; > dj then
if A; can be interrupted then
eet; := max(eet,,r; + P+ p;)
else

"

¢ = max(r}, C;)
end if
end if
if H + p; > dj, then
if A; can be interrupted then
eet; := max(eet;, H + p;)
else

T/,

! = max(r}, C)
end if
end if
end if

end for

end for
: fori=1ton do
39:

r; =1}, eet; := eet,

40: end for




e when A; is interruptible: the earliest time at which A; could end if all the other activities were
interruptible.

Algorithm 7 can be modified in a similar fashion. In Algorithm 10, we assume that activities
are sorted in increasing order of earliest start times. Earliest start times and earliest end times are
adjusted inside the inner loop (lines 25, 32 and 23, 30). The proof that this algorithm is equivalent to
the JPS-based algorithm follows the proof of Algorithm 7 (¢f., Section 8.1.3). First, if A; cannot be
interrupted, the new algorithm makes the same conclusions as Algorithm 7, so the proof in Section
8.1.3 applies to the new algorithm. Let us now assume that A; can be interrupted. It is proven in
[10] that the earliest time at which A; could end if all the other activities could be interrupted is
equal to the maximal value of 74,3 +Pauqa,) for Q triggering the Edge-Finding rules. The earliest
end times computed by the new algorithm are, when they are used, equal to rquga,} + Pauga,y for
such Q. To prove that the best possible bound is reached, consider the two cases distinguished for
Algorithm 7: if all activities A, € Q are such that ¢ < u then either € or a superset of €2 is detected
by the first test (r; + P + p; > di); if some activity A, of € is such that u < i then either Q or a
superset of ) is detected by the second test (H + p; > dy). In both cases, a bound greater than or
equal to rouia,) + Paufa,y is found.

This algorithm can be further improved:

e When A; can be interrupted and set(4;) is known to contain a series of intervals ILB}, ..., ILBT",
A; can be replaced by m + 1 activities A},..., A A’ with each Al forced to execute over
ILBf; and A} with the same earliest start time and latest end time as A; and a processing time
equal to

pi— Y length(ILBY)
=1

where length(ILBY) denotes the length of the interval ILB..

e When A; can be interrupted and either i + P =d; or H = d}, in the course of the algorithm,
it is certain that A; cannot start before di. Hence, the algorithm can also be used to update
earliest start times of interruptible activities.

Remark. When A; has a fixed processing time and cannot be interrupted, the computation and
the use of C; and C to compute
max (rq/ /
U)#Q’QQ( o + par)
serves only to avoid repeated iterations of the algorithm. Indeed, suppose a purely preemptive Edge-
Finding algorithm is used and suppose A; is not interruptible. The purely preemptive Edge-Finding
algorithm uses the following rules:

VQ,VA; ¢ Q, [JQ —rou{a;} < Pa +p¢] = [Al - Q]
VQ,VAZ‘ ¢ 97 [Al - Q] = [end(Al) > gr{}%}é(rQ/U{Ai} +pQ’U{Ai})]

When constraint propagation stops, the earliest end time of A; is set to a value eet; such that if all
activities were interruptible, there would be a schedule S of the resource such that A; does not start
before r; and ends at eet;. If the processing time of A; is fixed, the propagation of the constraint
start(A;) + proc(4;) = end(A;) guarantees that when constraint propagation stops r; + p; = eet;.
Consequently, A; is not interrupted in .S, which implies that the non-preemptive Edge-Finding
algorithm cannot find a better bound for r;.



Chapter 9

Propagation of Cumulative
Constraints

Cumulative resource constraints represent the fact that activities A; use some amount cap(A;) of
resource throughout their execution. For a fully elastic activity A;, the cap(4;) variable is not
meaningful and we use a variable E(A;) that represents the global “energy” required by the activity
on the resource. Of course, for a non-elastic activity, we have E(A;) = cap(A;)proc(4;). In all case,
enough resource must be allocated to activities, i.e., E(A;) = Y, E(A;,t), where E(A;,t) is the
amount of resource used at ¢t by A;. Recall that if A; is not an elastic activity, there are some strong
relations between F(A4;,t) and X (A4;,t): E(A;t) = X(A;,t)cap(A;) For elastic activities, we have
a weaker relation between the variables: [E(A;,t) # 0] < [X(A;,t) # 0]. Generally speaking, the
cumulative resource constraint can be stated as follows:

VtZE(Ai,t) < cap

In the non-preemptive case, it can be rewritten as,

A& > cap(A;) < cap
start(A;)<t<end(A;)

and in the preemptive case as,

vt Z X (Ai, t)cap(A;) < cap
start(A;)<t<end(A;)

In the following, we note ¢; and e; the minimal amount of the capacity (resp. of the energy) of
the resource required by A;. Finally we note C' the maximum value in the domain of the resource
capacity. In this chapter, we recall the most well-known techniques used to propagate the cumulative
resource constraint. We focus on the fully elastic case in Section 9.1, on the preemptive case in
Section 9.2 and, finally, on the non-preemptive case in Section 9.3.

To simplify the presentation of the theory, we sometimes refer to the “Fully Elastic Problem”, to
the “Preemptive Problem” and to the “Non-Preemptive Problem”. They are the decision problems
respectively induced by the fully elastic resource constraint, by the preemptive resource constraint
and by the non-preemptive resource constraint, i.e., the problems of determining whether there
exists a fully elastic, preemptive and non-preemptive schedule of the given activities on a resource
of given capacity.

9.1 Fully Elastic Problems

The Fully Elastic Problem is closely related to the Preemptive One-Machine Problem. Actually,
Proposition 47 shows that they are identical modulo a simple transformation.



Transformation 1. For any instance I of the Fully Elastic Problem, let F'(I) be the instance of the
Preemptive One-Machine Problem defined by n activities A}, ..., A, with¥i,r; = Cr;,d; = Cd;,p}, =
Cipi-

Proposition 47. For any instance I of the Fully Elastic Problem, there exists a feasible fully elastic
schedule of I if and only if there exists a feasible preemptive schedule of F(I).

Proof. As usual, let C be the capacity of the resource R of the instance I. Let R’ be the resource
of the instance F'(I). We first prove that if there is a feasible fully elastic schedule of I, then there
is a feasible preemptive schedule of F(I). We build a schedule of Af,..., A!, on R’ as follows. For
each time ¢t and each activity A;, schedule E(A4;,t) units of A} on R’ as early as possible after time
Ct. Tt is obvious that at any time ¢, for any activity A;, the number of units of A; executed at
t on R is equal to the number of units of A} executed between Ct and C(t + 1) on R’ since this
algorithm consists of cutting the schedule of A1, ..., A, into slices of one time unit and rescheduling
these slices on R’. Consequently, for any activity A}, exactly ¢;p; units of A} are scheduled between
Cr; and Cd; and thus the earliest start times as well as latest end times are met. A symmetric
demonstration would prove that if there is a feasible preemptive schedule of F(I) then there is a
feasible fully elastic schedule of I. O

Consider now Jackson’s Preemptive Schedule. JPS is feasible if and only if there exists a fea-
sible preemptive schedule. Moreover, JPS can be built in O(nlogn) steps (see [55] for details).
Consequently, thanks to Proposition 47 we have an O(nlogn) algorithm to solve the Fully Elastic
Problem. In the following, Jackson’s Fully Elastic Schedule (JFES) denotes the fully elastic schedule
obtained by applying JPS on the transformed instance and rescheduling slices as described in the
proof of Proposition 47.

Thanks to Proposition 47 we can also adapt all the constraint propagation mechanisms described
in Section 8.2 for the preemptive case to the fully elastic case. The general adjustment framework
is:

1. Build the Preemptive One-Machine Problem instance F(I) corresponding to the fully elastic
instance I.

2. Apply a One-Machine preemptive constraint propagation algorithm (e.g., an algorithm relying
on Time-Table, network flow, disjunctive constraint, or Edge-Finding) on activities A}, ..., A,
of the instance F'(I). As explained in Section 8.2, for each activity A}, four time bounds can
be sharpened: the earliest start time 7/, the latest possible start time Ist;, the earliest possible
end time eet,, and the latest end time d.

3. Update the four time bounds of each A;.

= | ltl'—ls—é t»—ﬂ J,._@
Ti = C ) b8t 1= c , eet; .= o= g

Note that as far as Edge-Finding is concerned, the above algorithm runs in a quadratic number
of steps since steps (1) and (3) are linear and step (2) can be done in O(n?) as detailed in Section
8.2. Note that again the Edge-Finding technique provides the best possible bounds.

Proposition 48. The time-bound adjustments made by the Fdge-Finding algorithm are the best
possible ones, i.e., the lower and upper bounds for the start and end time of activities can be reached
by some feasible fully elastic schedules.

Proof. The same proof applies for each of the four time bounds. We focus on the earliest end time.
The basic idea is to prove that for any A;, (i) there is a fully elastic schedule on which A; can end
at the earliest end time computed by the fully elastic time-bound adjustment algorithm and (i)
there is no fully elastic schedule on which A; can end before the earliest end time computed by the
algorithm. Both steps can be proven thanks to Transformation 1 and to the fact that the preemptive
Edge-Finding algorithm computes the best possible time bounds for the Preemptive One-Machine
Problem (cf., Section 8.2.4). O



9.2 Preemptive Problems

Several techniques can be used to propagate cumulative preemptive resource constraints. The most
simple idea is to apply the constraint propagation algorithms developed for the fully elastic case.
This is of course valid since the Fully Elastic Problem can be seen as a relaxation of the Preemptive
Problem. However, it might not be very efficient. The following sections are dedicated to three
specific constraint propagation schemes. The first one is based on Time-Tables, the second one is an
adaptation of the disjunctive constraint and finally we introduce an adjustment scheme based upon
“partially elastic” schedules.

9.2.1 Time-Table Constraint

The Time-Table constraint in the preemptive cumulative case is a simple adaptation of the One-
Machine preemptive case. The propagation mainly consists of maintaining arc-B-consistency on the
formula:

Vi Z X(A;,t)cap(A;) < C

start(A;)<t<end(A;)

As for the One-Machine preemptive case, the relations between the variables X (A4;,t), set(A;),
start(A;), end(A;), and proc(A;) have to be carefully handled (cf., Section 8.2.1).

9.2.2 Disjunctive Constraint

Again the disjunctive formulation of the preemptive One-Machine resource constraint can be gen-
eralized. Consider a pair of activities (A;, A;) that cannot overlap in time due, for instance,
to resource constraints, i.e., ¢; +¢; > C. So we have set(A4;) N set(A;) = 0 or equivalently,
VE, X (A;,t) =0V X(A4,,t) =0.

This suggests the following preemptive disjunctive constraint:

[cap(A;) + cap(A;) < cap]
Vo [start(A;) + proc(A )+ proc(A;) < end(A;)]
Vo [start(A;) + proc(A;) + proc(A;) < end(A;)]
Vo [start(A;) + proc(A;) + proc(A;) < end(A;)]
Vo [start(A;) + proc(A;) + proc(A;) < end(A;)]

which can serve as a complement to the Time-Table constraint. Arc-B-consistency is achieved on
this additional constraint.

9.2.3 Partially Elastic Relaxation

The Fully Elastic Problem is a weak relaxation of the Preemptive Problem. To try to improve the
relaxation, i.e., to get better bounds, we define partially elastic schedules as fully elastic schedules
to which we have added two additional constraints:

ViVt € [ri,di), Y B(Ai,x) < it — )
<t

Vi, Vt € [ry,d, ZE (A, x) < ci(d; — 1)
t<zx

Consider a resource of capacity 3 and an activity with earliest start time 0, latest end time 10,
processing time 8 and resource requirement 2. Both Gantt charts of Figure 9.1 correspond to
feasible fully elastic schedules. The first one is not a feasible partially elastic schedule. Indeed, 9
units of the resource are used in [0,4), which is more than 2(4 — 0). The second one is a feasible
partially elastic schedule.



ri| d|pi|c| O

Figure 9.1: Fully and partially elastic schedules.

The main interest of the partially elastic relaxation is that it is stronger than the fully elastic
relaxation and efficient constraint propagation algorithms can still be designed. First, we describe
a pseudo-polynomial algorithm to test if there exists a partially elastic schedule. We then present
the concept of required energy consumption, which enables us to show that the Partially Elastic
Problem is equivalent to another problem for which we can provide a quadratic algorithm. In the
following, “I” denotes an instance of the Partially Elastic Problem. Let us first introduce a new
transformation.

Transformation 2. Consider the instance G(I) of the Fully Elastic Problem defined by replacing
each activity A; by p; activities A}, ..., AY"| each having a resource requirement ¢ = ¢;, an earliest
start time r{ =1r;+7j—1, a latest end time Jg =d; — (p; — j) and a processing time pi‘ =1 (the
resource capacity of G(I) is C as for I).

Jackson’s Partially Elastic Schedule

Jackson’s Partially Elastic Schedule (JPES) is the schedule built by scheduling each activity A; at
the time points at which the activities A7 are scheduled on JFES of G(I). Given the definition of
G, it is easy to verify that if JFES is a feasible fully elastic schedule of G(I) then JPES is a feasible
partially elastic schedule of I.

Proposition 49. There exists a feasible partially elastic schedule if and only if JPES is a feasible
partially elastic schedule.

Proof. Consider a feasible partially elastic schedule .S of an instance I. It is then possible to build a
feasible fully elastic schedule of G(I) obtained from S by a similar transformation as Transformation
2 (i.e., for any activity A;, schedule A} at the same place as the “first ¢; units” of A; on S, iterate

..). Since there is a feasible fully elastic schedule of G(I), JFES is also a feasible fully elastic
schedule of G(I) (Proposition 47). Thus, JPES is a feasible partially elastic schedule of I. O

Since Transformation 2 is done in O(}_, p;) and since the Fully Elastic Problem G(I) can be
solved in O(>_, pilog(> ", pi)), Proposition 49 leads to an O()_, p;log(> ", pi)) algorithm to test the
existence of a feasible partially elastic schedule.

Energetic Reasoning

We adapt the notion of “Required Energy Consumption” defined in [158] and [159] to partially
elastic activities. The required energy consumption Wpg(A;,t1,t2) of an activity over an interval
[t1,t2) is defined as follows.

WPE(Aia tl, tz) = C; maX(O,pi - maX(O, tl — Ti) — max(07 Jl — tz))



We now define the overall required energy consumption Wpg(ty,ta) over [t1,ts) as the sum over
all activities A; of WEE(Ai,tl,tg). Note that for t; = to, Wpg(t1,t2) is defined and, under the
assumption r; + p; < d;, is equal to 0.

Figure 9.2: Required energy consumption for partially elastic schedules.

As shown on Figure 9.2, the required energy consumption of the activity 4; (r; = 0,d; = 10,p; =
7,c1 =2) over [2,7) is Wpgr(A1,2,7)=2(T—(2—-0)— (10 —7)) = 4.

Proposition 50. There is a feasible partially elastic schedule of I if and only if for any non-empty
interval [tl,tg), WPE(tl,tQ) S C(tg — tl).

Proof. The fact that Wpg(t1,t2) < C(ta —t1) is a necessary condition is obvious. Suppose now that
there is no feasible partially elastic schedule of 1. Then there is no feasible preemptive schedule of
F(G(I)). Consequently, there is a set of activities S of F(G(I)) such that between the minimum
earliest start time of activities in S and the maximum latest end time of activities in .S there is not
enough “space” to schedule all activities in S [55]:

min r] + E r] > max d]
AlesS . Ales
K Ajes ’

This leads to 4
Z pg > C(tg — tl) (91)
rl > Cty
{ dl < Cty

where Ct; is the minimum earliest start time in S and Cts the maximum latest end time in S (recall
that earliest start times and latest end times of activities in S are multiple of C'). Then equation

9.1 becomes:

Z Z c; > C(tg — tl) (92)
(s
(di —pi +j) < Cty
For each 4, let us count the values of j in [1, p;] such that C(r; +j—1) > Cty and C(d;—pi+j) < Cto,
i.€., the number of integers in [max(1,¢; + 1 — r;), min(p;, t2 + p; — d;)]. This number is equal to:

max (0, 1 + min(p;, ta + p; — d;) — max(1,¢; + 1 —1r;))

= max(0, p; +min(0,ts — d;) — max(0,t; — 7))
(

= max(0,p; — max(0,d; — t2) — max(0,t; — 7))

Therefore, equation 9.2 becomes ), Wpg(4;,t1,t2) > C(t2 — t1) O

A Quadratic Algorithm

We propose a quadratic algorithm to determine whether there exists a feasible partially elastic
schedule. This algorithm is derived from the algorithm used in [182] to compute the subset bound
of the m—Machine Problem, i.e., of P|r;|Tmax. It consists of computing the overall required energy
consumption over each interval [r;, di,) and to test whether this energy exceeds the energy provided



by the resource over this interval. We prove that such tests guarantee the existence of a feasible
partially elastic schedule. To achieve this proof, we study the slack function Spg(ti,t2) = C(t2 —
t1) — Wpg(ti, t).

Proposition 51. Let t1,ts be two integer values such that t1 < to.

e Ifty is not an earliest start time, then either Spg(t1 + 1,t2) < Spg(ti,t2) or Spr(t;1 —1,t3) <
Spe(ti,t2).

e Ifty is not a latest end time, then either Spr(t1,ta — 1) < Spg(ti,t2) or Spe(ti,ta +1) <
Spe(t1,t2).

Proof. Since the two items of the proposition are symmetric, we only prove the first item. Suppose
that Spr(ti,te) < Spg(ti + 1,t2) and Spg(ti,te) < Spr(ti — 1,t2). Let us then define the sets

U = {i:p; —max(0,t; —r;) —max(0,d; —t2) >0}

o = {Z Ty S tl}

The equation Spg(ti,t2) < Spg(t1 + 1,t2) can be rewritten
—C+ Z ¢i(—max(0,t1 — r;) + max(0,¢1 +1—1r;)) >0
e
Since Vi ¢ ®, max(0,t; — ;) = 0 and max(0,¢t; + 1 —r;) = 0, it leads to:
Z ¢i(—max(0,t1 — r;) + max(0,t1 + 1 — 1)) > C
i€VND

which leads to

Z ClZC

i€vnNd
The equation Spg(ti,t2) < Spe(ti — 1,t2) can be rewritten

Z c; max(0, p; — max(0,t; — 1 — ;) — max(0,d; — t2))

3

— Z ¢; max(0, p; — max(0,t; — ;) —max(0,d; —t2)) < C

K3

which leads to

Zci(_ max(0,t; — 1 —r;) + max(0,t1 —73))

iev
+ Zci max(0, p; — max(0,t; — 1 —r;) —max(0,d; — t3)) < C
i¢ v
Hence,
Z ci(—max(0,t; — 1 —7;) + max(0,t; — ;) <C (9.3)

iew
Consider now two cases.
e If i € ® then t; — r; > 0. Moreover, t; —r; — 1 > 0 since 1 is not an earliest start time.
o Ifi¢ ®thent; —r, <Oandt; —r; —1<0.

(9.3) leads to Yy ne ¢i < C, which contradicts ) g nqe ¢i > C. O



Proposition 52.

[Vrj,ka > 15, Spr(r;, Jk) > 0]

~ [th,vtz > tl,SpE(tl,tQ) > 0]

& [There exists a feasible partially elastic schedule]
Proof. Note that if t; < min; r;, the slack strictly increases when ¢; decreases, and if o > max; Ji,
the slack strictly increases when ts increases. Hence, the slack function assumes a minimal value
over an interval [t1,%2) with min;r; < ¢; < t2 < max; d;. We can assume that both #; and to
are integers (if ¢; is not, the function ¢ — Spg(t,t2) is linear between |¢1]| and [¢1] ; thus either
Spe(|t1],t2) < Spr(ti,t2) or Spe([ti],t2) < Spr(ti,t2). Among the pairs of integer values (¢1,t2)
which realize the minimum of the slack, let (u1,u2) be the pair such that u; is minimal and us
is maximal (given u1). We can suppose that Spg(u1,us) < 0 (otherwise the proposition holds).
Consequently, u; < ug and thus, according to Proposition 51, either u; is a earliest start time or
Spe(ur + 1,us) < Spe(ur,usz) or Spr(ur — 1,us) < Spr(uy,us). Since Spg(ui,usz) is minimal, the
previous inequalities lead to Spg(u; — 1,us) = Spr(u1, us); which contradicts our hypothesis on u;.
Consequently, u; is an earliest start time. A symmetric demonstration proves that wus is a latest end
time. O

This proposition is of great interest since it allows us to restrict the computation of Wpg to
intervals [t1,t2) where ¢ is an earliest start time and ¢ is a latest end time. Before describing the
algorithm, we introduce the notation p; (1) and p; (t2) which denote the minimal number of time
units during which A; must execute respectively after ¢; and before to, i.e.,

p; (t2) = max(0, p; — max(0,d; — t2))

pi (t1) = max(0,p; — max(0,t1 — ry))
Algorithm 12 computes Wpg(ti,t2) over all relevant intervals. The basic underlying idea is that,
for a given t1, the values of o at which the slope of the t — Wpg(t1,t) function changes are either
of the form d; or of the form d; — pj (t1). The procedure iterates on the relevant values of ¢; and
to. Each time to is modified, Wpg(t1,t2) is computed, as well as the new slope (just after to) of the
t — Wpg(t1,t) function. Each time ¢; is modified, the set of activities with relevant d; — p:r(tl) is
incrementally recomputed and resorted.

Algorithm 11 Incremental updating. Procedure update(Lst,t9'9,t;)

1: move = (), no move = () (initialize two empty lists)
2: for A; € Lst do

3 if pf(t1) > 0 then

4: if p(t1) = p; (15'9) then
5: add A; to no move

6: else

7 add A; to the list move
8: end if

9: end if

10: end for

11: Lst = merge(move, no move)

Let us detail Algorithm 12.

e Lines 1 and 2 initialize D and Lst. D is the array of activities sorted in increasing order of
latest end times and Lst is the array of activities sorted in increasing order of latest start time

(di — pi)-

e The main loop (line 4) consists in an iteration over all earliest start times ¢;. Notice that ¢4
allows to keep the previous value of 7.



Algorithm 12 Computation of Wpg(t,t2)

1: D := activities sorted in increasing order of d;

2: Lst := activities sorted in increasing order of d; — p;

3: 191 = min,(r;)

4: for t; in the set of earliest start times (sorted in inc. order) do

5. update(Lst, t9',t1)
6:  t9di=1¢1,iP:=0,il":=0
7. W :=0,t99 = t, slope := > Weg(i t,t1 +1)
8:  while iZ* < length(Lst) or i® < n do
9: if i” < n then
10: tQD = dD[iD+1]
11: else
12: tP = oo
13: end if
14: if %% < length(Lst) then
15: tQLSt = dLst[z'LSt-i-l] - pzst[iLatJ’,l] (t1)
16: else
17: tQLSt =00
18: end if
19: ty := min(t, t*?)
20: if t = t£! then
21: ilst = bst 11 4 .= Lst[i™*!]
22: else
23: il = iP 4+ 1,i := D[iP
24: end if
25: if t; < t; then
26: W := W + slope(ts — t3'9)
27 Wpg(t1,t2) := W (energy over [t1,t2))
28: 19 = ¢,
29: A= Wpg(i,t1,ta + 1) — 2Wpg(i, t1,t2) + Wpg(i,t1,ta — 1)
30: slope := slope + A
31: end if

32: end while
33: end for




e Algorithm 11 describes the procedure update(Lst, 19'4,t1) that reorders the array Lst in in-
creasing order of d; — pj' (t1). This procedure will be described later on.

e Before starting the inner loop, a variable slope is initialized (line 7). It corresponds to the
slope of the function t — Wpg(t1,t) immediately after the time point ¢3'4. ¢3'4 and slope are
initialized line 7 and updated lines 28 and 30.

e The inner loop on ty (lines 8-32) consists in iterating on both arrays D and Lst at the same
time. Because both arrays are sorted, some simple operations (lines 9-19) determine the next
value of t5. Notice that to can take at most 2n values and that ¢ takes all the values which
correspond to a latest end time. The indices 7p and i1 correspond to the current position in
arrays D and Lst respectively.

e Lines 20 to 24 enable to increase one of the indices and to determine the activity ¢ which has
induced the current iteration.

e To understand lines 25 to 31, consider the following rewriting of Wpg(A;, t1,t2).

0 B If t_g S CL —p;"(tl) _
Wpe(Ai ti,te) = ci(te —di +pif(t1)) If d; —pi(t) <t2<d;
cipy (t1) If di <t

Between two consecutive values of t5 in the inner loop, the function Wpg is linear. The required
energy consumption between ¢; and 34 is W, as computed at the end of the previous iteration.
In addition, the slope of t — Wpg(t1,t) between t5'4 and t5 is slope. So, the required energy
consumption between t; and to is W + slope(to — t94). Then, slope is updated to take into
account the non-linearity of the required energy consumption of activity ¢ at time to. Notice
that the algorithm may execute several times lines 25-31 for the same values of ¢; and ¢ (e.g.,
if d; = ch for some 4 and 7). In such a case, the slope is modified several times, with respect
to all the activities inducing a non-linearity at time ts.

Let us now detail the procedure update. This procedure reorders the array Lst in increasing order
of d; — p; (t1). This is done in linear time. We rely on the fact that when we move from !9 to ¢1,
three cases can occur.

e Either pj’ (t1) is null and then the required energy consumption of A; in [t1,¢2) is null; and 4;
can be removed;

e Or p;"(tl) = p?‘(t‘fld) (line 4);
e Or p;r(tl) = p;r(t‘fld) — (t1 — t8'9) (line 6).

Activities are taken in the initial order of Lst and are stored in either the list no move (second item)
or in the list move (third item). Notice that no move is sorted in increasing order of d; — p; (t9'9) =
d; — p; (t1). Moreover, move is sorted in increasing order of d; — p; (#5'9) but move is also sorted
in increasing order of d; — p; (t1) since the difference between p; (t;) and p; (#9'9) is constant for
all activities in move. This means that we only have to merge move and no move to obtain the
reordered array.

The overall algorithm runs in O(n?) since (i) the initial sort can be done in O(nlogn), (ii) the
procedure update is basically a merging procedure which runs in O(n), (i) the initial value of slope
for a given t; is computed in O(n), and (iv) the inner and outer loops of the algorithm both consist
in O(n) iterations.

Time-Bound Adjustments

In this section, we provide an adjustment scheme which relies on the required energy consumptions
computed in the partially elastic case. From now on, we assume that Vrj,VcZk,WpE(rj,Jk) <
C(dy — r;). If not, we know that there is no feasible partially elastic schedule. As for other
adjustments techniques, our basic idea is to try to order activities. More precisely, given an activity
A; and an activity Ay, we examine whether A; can end before dj,.



Proposition 53. For any activity A; such that r; < dy and
Wep(rj, di) — Wpp(Ai, 5, di) + cipf (r;) > Cdy — ;)

a valid lower bound of the end time of A; is:

di + —(Wpg(rj,di) — Wee(A;,rj,di) + cipf (r;) — C(d, — 1))

1
Ci
Proof. Notice that Wpg(r;,dr) — Weg(Ai,rj,di) +cip; (1) is the overall required energy consump-
tion over [r;, dy,) when d; is set to dy. If this quantity is greater than C(dy — r;) then A; must end
after di,. To understand the lower bound of the end time of A4;, simply notice that the numerator of
the expression is the number of energy units of A; which have to be shifted after time d;. We can
divide this number of units by the amount of resource required by A; to obtain a lower bound of
the processing time required to execute these units. O

As all values Wpp(r;,dy) can be computed in O(n?), this mechanism leads to a simple O(n?)
algorithm. For any tuple (A;, A;, Ag), check whether A; can end before dj and in such a case
compute the corresponding time-bound adjustment. This mechanism is described in Algorithm 13.
The value W = Wpg(r;,dy) is computed in O(n?) at lines 4-6. This is an alternative to Algorithm
12 that computes the values Wpg in a quadratic amount of steps. In [11], an algorithm that performs
all time-bound adjustments in O(n?log(|{c;}|)) is described, where |{c;}| is the number of distinct
resource requirements. This complexity becomes quadratic when the algorithm is applied to an
instance of the m—Machine Problem (for which Vi, ¢; = 1). However, this algorithm requires the use
of complex data structures and is out of the scope of this chapter.

Algorithm 13 An O(n?) algorithm for partially elastic adjustments
1: for j€{1,...,n} do

2. for k€ {1,...,n} with r; < dy, do

3: W:=0

4: forie{l,....,n} do

5: W .= W—FWPE(Ai,Tj,Jk)

6: end for

7: if W > C(dy, — ;) then

8: there is no feasible schedule, exit

9: else

10: forie{1,...,n} do

11: SL := C(Jk —Tj) —W-FWPE(Ai,Tj,CZk)

12: if SL — ¢; max(0,p; —max(0,7; —r;)) < 0 then
13: eet; := max(eet;, dy + fci(clpf(rj) - S0))
14: Ist; := min(lst;, r; — f%(clpl_ (di) — SL)])
15: end if

16: end for

17: end if

18:  end for

19: end for

The m—Machine case

In the m—Machine case, i.e., when activities require exactly one unit of the resource, the partially
elastic necessary condition can be compared to several results of the literature (these results are
discussed in [182]). First, notice that the decision variant of the Preemptive m—Machine Problem is
polynomial and can be formulated as a maximum flow problem (similar techniques as those depicted
in Section 8.2 for the One-Machine Problem are used), see for instance [100] or [182]. As shown in



[182], solving this maximum flow problem leads to a worst case complexity of O(n?3). The preemptive
relaxation is strictly stronger than the fully and the partially elastic relaxations.

A comparison can also be made between the subset bound, a lower bound for the optimization
variant of the m—Machine Problem (see for example [55, 64, 182]) and the partially elastic relaxation.
An instance of the optimization variant of the m—Machine Problem consists of a set of activities
characterized by an earliest start time 7;, a tail ¢; and a processing time p;, and a resource of capacity
C = m. The objective is to find a start time assignment s; for each activity A; such that temporal
and resource constraints are met and max;(s; + p; + ¢;) is minimal.

The subset bound is the maximum among all subsets J of at least C activities of the following
expression, in which R(J) and Q(J) denote the sets of activities in J having respectively the C
smallest earliest start times and the C' smallest tails.

1
al X omEmt X

ASER(J) Aj A;€Q(J)

[182] presents an algorithm to compute the subset bound in a quadratic number of steps. Carlier
and Pinson describe an O(nlogn + nC'log C) algorithm [64] which relies on a “pseudo-preemptive”
relaxation of the m—Machine Problem. Notice that the subset bound can apply, thanks to a simple
transformation, as a necessary condition of existence for the decision variant of the m—Machine

Problem:
VI C AL Ay st [ >0 Y e Y < Y d
A;ER(J) Ajed A €D(J)

where D(J) denotes the set of activities in J having the C' largest latest end times.

Proposition 54. In the m—Machine case, there exists a feasible partially elastic schedule if and
only if the subset bound necessary condition holds.

Proof. First, assume that there exists a feasible partially elastic schedule. Let J be any subset of
at least C activities. Let r1,72,...,7¢c be the C smallest earliest start times of activities in J, and
di,da, . ..,dc be the C largest latest end times of activities in J. Since before r¢, at most C activities
execute, and since for each of these activities A; at most rc — r; units are executed before r¢, the
schedule of these activities can be reorganized so that E(A;,t) is at most 1 for every ¢t < r¢. Let us
now replace each activity A; in R(J) with a new activity of earliest start time ry, latest end time d;,
and processing time p; + (r; —r1). A feasible partially elastic schedule of the new set of activities is
obtained as a simple modification of the previous schedule, by setting E(A;,t) = 1 for every A; in
R(J) and t in [ry7;). The same operation can be done between dc and d for activities in D(J). We
have a partially elastic schedule requiring >_ 4. c ; i+ - 4,cr() (i —71) + 22 A,en() (dy —d;) units of
energy between r, and d;. Hence, EA cyPi —|—ZA eR(J )( —7r1) —|—ZAi€D (d1 d;) < O(dy —11).
This is equivalent to the subset bound condition for J

We now demonstrate the other implication. Assume that the slack Spg is strictly negative for some
interval. Let then [t1,t2) be the interval over which the slack is minimal and let us define J as the
set of activities A; such that Wpg(A;, t1,t2) > 0. Notice that there are at least C' activities in J
because r; + p; < d; implies that Wpr(A;, t1,t2) < ta —t1. In addition, at most C activities A; in
J are such that r; < t;. Otherwise, when t¢; is replaced by t; — 1, the slack decreases. Similarly,
at most C activities A; in J are such that to < d;. Let us define X = {4; € J : r; < t;} and
Y = {A; € J: t < d;}. According to the previous remark, we have |X| < C and |Y| < C. Now
notice that for any activity A; in J, Wpg(A;, t1,t2) > 0. Thus, we have:

Wpr(A;, t1,t2) = Z (pi — max(0, ¢ — r;) — max(0,d; — t3))
Aed

This can be rewritten:

Wpg(Ai, ti,t2) = Z i + Z ri — | X|t1 — Z di + [Yta

Aed AeX A;eY



Since Spg(t1,ta) is strictly negative, we have,

S+ (C— XD+ Y pi> Y, di+(C—|Y)t

AjeX A ed A €Y

Moreover, because of the definition of R(J) (resp. D(J)), and because |X| < C and |Y| < C, we
have ZAieR(J) T > ZAiex rj + (C — | X|)t:1 and ZAieD(J) d; < EAieYdj + (C = |Y|t2. As a
consequence, ZAieR(J) rj + ZAieJ p; > ZA,;ED(J) d;, which is exactly the subset bound necessary
condition for the set J. O

9.3 Non-Preemptive Problems

Many algorithms have been proposed for the propagation of the non-preemptive cumulative con-
straint. A representative subset of these algorithms is presented in this chapter. First, note that
constraint propagation methods initially developed for the preemptive or fully elastic case can, of
course, be used on non-preemptive problems. However, specific propagation methods often provide
better time bounds.

9.3.1 Time-Table Constraint

In the non-preemptive cumulative case, Time-Table constraint propagation mainly consists of main-
taining arc-B-consistency on the formula:

Vi Z cap(A;) < C
start(A;)<t<end(A;)

Propagation between the constraints linking X (A, t), set(4;), start(A;), end(4;), and proc(A;) is
performed in the same way as in the One-Machine non-preemptive case (cf., 8.1.1).

9.3.2 Disjunctive Constraint

Two activities A; and A; such that ¢; +¢; > C cannot overlap in time. Hence either A; precedes A;
or A; precedes A;, i.e., the disjunctive constraint holds between these activities. Arc-B-consistency
is then achieved on the formula

[cap(A;) + cap(A;) < cap]
Vo [end(A;) < start(Aj)]
vV [end(A;) < start(A;)]

9.3.3 Edge-Finding

In [175, 173, 176] the Edge-Finding techniques for the One-Machine case as discussed in Section 8.1.3
are generalized to cumulative resources. The Edge-Finding techniques for the One-Machine case
identify conditions for which it can be proven that an activity must be scheduled before or after a
specific subset of activities on the same machine. The techniques in [175, 173, 176] extend this to
cumulative resources by considering the energy e; = ¢;p; an activity uses. Before continuing, we
recall the following notations, for each subset of activities €2, eq = EA,;EQ €, T = mina,eq i,
eelming = ming,cq eel;, dg = mMax4,ecq d; and Istmazg = maxa,eq Ist;.

Figure 9.3 shows four activities each requiring a capacity of 1, that must be scheduled on a
resource with capacity 2. Observe that the sum of the energy of the activities is 27, whereas the
available energy between times 0 and 10 is 20. This implies that A; cannot be started at time 0. The
same holds for times 1 to 5. What can actually be deduced is that all activities in = {As, A3, A4}
end before the end of A;.

The following proposition provides conditions such that it can be deduced that all activities of a
set ) end before the end or start after the start of an activity A;.
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Figure 9.3: Four activities on the same resource with capacity 2.

Proposition 55. [173] Let Q2 be a set of activities and let A; & Q. Then, (i) if

equia;y > Clda — rauga,y): (9.4)
then all activities in Q end before the end of A;, and (i) if

eaufa,} > Cldauga,y — o),
then all activities in Q start after the start of A;.

Proof. (i) Suppose all activities are scheduled and an activity in Q does not end before the end of
A;. Then the energy that is needed between roy¢4,; and dq is at least equ{a,;} which, according to
(9.4), is larger than the available energy C(da —rqu{a,}), which leads to a contradiction. The proof
of (i) is similar to the proof of (7)

If all activities in a set Q end before the end of an activity A; the earliest start time of A; can
be adjusted as follows. With S a schedule (and S(A;) the starting time of A; on S) we define

ct(, S, cp) = min{t > rq : V' > t, Z ¢; < C —cp}
A;EQNS(A)) SV <S(A;)+ps

as the earliest time after which, in schedule S, at least a capacity of ¢p is available on resource p.
The minimum of ¢t(£2, S, ¢;) over all schedules is a lower bound on r;. The problem of calculating
this lower bound is NP-hard, which can easily be seen by observing that the optimization variant
of the Sequencing Problem with Release Times and Deadlines [108] is a special case of this problem
by defining ¢; = C and ¢; = C, for all A; € Q.

In [173] the following lower bound which can be computed efficiently is presented. Let Q be a
given subset of activities, then the total energy to be scheduled in [rqo,dq) is eq. At best an energy
of (C — ¢;)(dg — rq) can be scheduled, without disabling any start time of A;. With

rest(€, ¢;) = eq — (C — ¢;)(do — rq),
it is derived that if rest(£2,¢;) > 0, a lower bound on r; equals
ro + [rest(Q,¢i)/c.

The condition rest(£,¢;) > 0 states that the total energy eq that needs to be scheduled in [rq, dg) is
strictly larger than the energy (C — ¢;)(dq — rq), which is the energy that can be scheduled without
disabling any start time of A;.

Evidently, if all activities in a set 2 end before the end of an activity A; then also all activities
in any subset ' C Q end before the end of A;. This leads to the observation that all start times
smaller than

ma: ro + [rest(Q,¢;)/ci],
Q’gﬂ:ﬂ’;ﬁ@/\rexst(ﬂ’,ci)>0 o o+ [rest(@, ei)/ei]
are inconsistent for A;. If we do this for all possible subsets €2, we obtain
/ (Y, ci) /e, 9.5
Qg{Arlna{(An}a Q/QQ:Q’¢$\I%¢§(St(Q’,Ci)>O T+ I—res ( Cl)/C[I ( )
with ~
as A EQN C(dQ — rﬂu{Ai}) < equ{A;}s



as a lower bound on the earliest start time of activity A;.

Similarly, if all activities in a set €2 start after the start of an activity A; then all end times larger
than
min dar — [rest(Q, ¢;)/c;
VO EONTest (Y )50 [rest(, ei)/eil,

are inconsistent for A;. If we do this for all subsets 2, we obtain

i i CZ r— t QI i i
QQ{A?,I.I.?An}:a Q’gﬂ:ﬂ’;ﬁ(l)r?i?st((l’,ci)>0 o = [rest(, i) /ei],
with ~

as A ¢ QN Cldaugay — ) < equia,}

as an upper bound on the latest end time of activity A;. We remark that the lower bounds on
earliest start times and upper bounds on latest end times given in by [62] for the One-Machine case
(see Section 8.1.3) are special cases of the bounds given in [173].

[173] presents an algorithm for calculating these bounds with a time complexity equal to O(n?|{c;}|),
where [{c;}| is the number of distinct resource requirements. Algorithm 14 performs the same
adjustments in O(n?).

As for Algorithm 7 for this algorithm we also assume that the set of activities {41,...A4,} is
ordered by ascending earliest start times. As such r; is the earliest start time of the i-th activity
according to this ordering. Also as in other algorithms we assume that the earliest start times r;
that serve as input remain unchanged during the execution of the algorithm, i.e., changes of earliest
start times r; as calculated by the algorithm are effectuated afterwards.

The outer iteration of the algorithm iterates over the latest end times of the activities. In the
k-th iteration we consider the k-th activity in the ordering by ascending earliest start times and
we refer to its latest end time by dy. The idea then is to split the set of activities in two sets,
Q< consisting of those activities having a latest end time at most d, and Q- consisting of those
activities having a latest end time greater than d. We will study finding updates of earliest start
times for activities in this latter set.

Also as for the Algorithm 7 we define the set {)< ; as containing the activities A; in Q< that come
after A; in the ordering by ascending earliest start times. Q< ; thus is defined as {4; € Q< : j > i}
(: {AjEQ:CZjSJk/\jZi}).

After the first inner loop, i.e., after line 20, the program variable W equals the sum of energies
in Q«, i.e., W = eq_. The program variables C; equal

max ro + (7”6575(9/, ci)/cil-
Q' CQ< i:V#DArest(Q,c;)>0

To see this is true let A;, .. € Q< ; be the activity for which eq_ , ~+ C ;.. is maximal. In

the first inner loop, mazW equals eq_ ,  and mazEst equals ;.. . Through lines 13-18, one can
see that if eq_, — — (C = ¢;)(dx — 15,,,,) > 0 then

Ci = T T [(€0< e = (€ = €i)(dk = 7jac) /)]

Now, as
69S~jmax + Cr.jmax 2 A max €Q<’7, + C’rj/,
' GQS,«L =

it is also trivially seen that
rjmax + [_(eﬂg.jmax - (C - Cl)(czk - ijax)/ci)~| 2
iyt [(ea = (C = e (d =) /o).

>From this follows the above given definition of C;.



Algorithm 14 Edge-Finding for cumulative resources
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: for k:=1ton do

W =0, H := —o0, mazW := —oo, mazFst := dj,
for i :=n down to 1 do
if d; < d;, then
W .=W +e;
if W/C > dy, —r; then
there is no feasible schedule, exit
end if
if W+ C r; > maxW + C mazEst then
maxW = W, maxEst := r;
end if
else
restW := maxW — (C — ¢;)(dy — mazFEst)
if restW > 0 then
C; := maxEst+ [restW/¢; ]
else
CZ‘ = -0
end if
end if
end for
for i :=1 ton do
if d; < d;, then
H := min(H,C(dy —r;) — W)
W =W —e¢;
else
if C(dy —r;) < W +¢; then
r; = max(r;, C;)
end if
if H < e; then
restW := maxW — (C — ¢;)(dx — mazEst)
if restW > 0 then
r; := max(r;, mazEst + [restW/c;])
end if
end if
end if
end for

37: end for




Lines 26-28 describe the deductions corresponding to (9.5) for the activity A; at hand and all
subsets of {2< ;. Through line 24 the program variable W equals eq_ ;. So if C(dy, — ;) is smaller
than W + e;, then all activities in Q< ; end before the end of A;, and thus 7; can be updated to
max(r;, C;).

Lines 29-34 describe the deductions corresponding to (9.5) for the activity A; at hand and all
subsets of {2< that include at least one activity A; that comes before A; in the ordering by ascending
earliest start times, ¢.e., for which j <.

Through line 23 the program variable H equals the minimal slack of these subsets, i.e., H =
min;<; C(d —r;) —eq_ ;. Let jmin < i be the index for which C(dx —75,,,,) — eq. ; . is minimal. So
if H < e; and mazW — (C — ¢;)(dy, — mazEst) > 0 then all activities in Q< ;.. end before the end of
A;, and thus r; can be updated to max(r;, 7, +[(ea. ; —(C— ¢i)(dk —7j..))/ci]). By definition

this means that r; can be updated to max(r;, mazEst+ [(mazW — (C — ¢;)(dy, — mazEst))/c;]).

9.3.4 Extended Edge-Finding

The following example introduces another lower bound on the earliest start time of an activity.
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Figure 9.4: Four activities on the same resource with capacity 2.

Figure 9.4 shows four activities requiring capacity 1 which must be scheduled on a resource with
capacity 2. Observe that condition (9.4) of Proposition 55 does not hold for 4; and Q = {43, As, A4},
as the sum of the energy of the activities between times 0 and 11 is 22, whereas the available energy
between times 0 and 11 is also 22. Therefore, equa,y = C(JQ — rQU{Al})_, and no deduction can be
made by using condition (9.4). However, if we focus on the interval [rq,dq), we observe that when
Aj is scheduled as early as possible, the sum of the energy of the activities between 1 and 11 is 21,
whereas the available energy is 20. Again this implies that all activities in Q = {Ag, A3, A4} end
before the end of A;.

The following proposition provides conditions such that it can be deduced that all activities of a set
Q end before the end or start after the start of an activity A;.

Proposition 56. [173] Let Q be a set of activities and let A; & Q. Then (i) if
ri <rg < eet;, and

eq + ci(eet; — rq) > C(dg — rq), (9.6)
then all activities in Q end before the end of A;, and (i) if

Ist; < do < d;, and

en + Cz(CZQ — lst/,:) > C(CZQ — ’I“Q),

then all activities in Q start after the start of A;.

Proof. (i) Suppose all activities are scheduled and an activity in © does not end before the end of A;.
Then the energy that is occupied between rq and dq is at least eq + ci(eet; — rq) which, according
to (9.6), is larger than the available energy C(dg — 7q), which leads to a contradiction. The proof
of (i7) is similar to the proof of (7)



If all activities in a set Q2 end before the end of an activity A; then all start times smaller than

/ tHQ ;) /¢
Q’gQ:Q’;é(Zgr/{%eXst(Q’,c,;)>0rQ + [rest(SY, ci)/cil,

are inconsistent for A;. If we do this for all subsets 2, we obtain

max max rar + [rest(Q,¢;)/ci],
QC{A1,..., An}ia Q' CQQ ADArest(,c;)>0

with
a & A EQUNr <rg<eel; A

eq + ci(eet; —rq) > C(da — ra),

as a lower bound on the earliest start time of activity A;.

Similarly, if all activities in a set ) start after the start of an activity A;, then all end times larger
than

min dor — [rest(Y,¢;) /e,
Q' CQ: Q' #PArest( ,¢;)>0 @ |— ( 1)/ 11

are inconsistent for A;. If we do this for all subsets 2, we obtain

min min doy — [rest(,¢;)/cil,
QC{A1,....,Ap i QU CQ:Q £DATest(Q,c;)>0

with
a = AiQQ/\lSti<CZQ SCL/\
eq + Cq,(JQ — lsti) > C(CZQ — TQ),

as an upper bound on the latest end time of activity A;.
[174] presents an algorithm for calculating these bounds with a time complexity equal to O(n?).

9.3.5 Not-First, Not-Last

Also in [175, 173, 176] the following proposition is given that provides conditions for which an activity
A; must be scheduled either after at least one activity or before at least one activity of a set £ of
activities that are all to be scheduled on the same cumulative resource.

Proposition 57. [173] Let Q be a set of activities and let A; & Q. Then, (i) if
ro <r; < eetming, and
eq + ¢i(min(eet;, do) — rq) > C(do — ra), (9.7)
then all start times smaller than eetming, are inconsistent, and (i) if
Istmazq < d; < do, and
eq + ¢i(dg — max(Ist;, rq)) > C(dq — rq),
then all end times larger than lstmazq, are inconsistent.

Proof. (i) If A; is started at time r;, then no activity of £ can be scheduled to be completed before
A; as r; < eetming. Thus an energy c¢i(ri —rq) is occupied by no activity. Then the energy the
activities in Q U {4;} occupy in [ro,dq) is

eq + c;(min(eet;, dg) — ra),

which, with (9.7) is larger than the available energy C(dg —rq). Thus, r; is inconsistent for A;, and
the same holds for all start times smaller than eetming. The proof of (i¢) is similar to the proof of

(4)



From Proposition 57 it is derived that

max eetming,
QC{A;,... A}

with

a & A dQNrg <1 < eetming A
eq + ¢i(min(eet;, dg) — ro) > C(da — rq),

is a lower bound on the earliest start time of activity A;. Similarly, it is derived that

min Istmazxgq,
QC{A,...,. A}

with

a s A; € QA lstmaxg <d; <dg A
eq + ¢i(dg — max(Ist;, rq)) > C(dq — rq),

is an upper bound on the latest end time of activity A;.

[174] presents an algorithm for calculating these bounds with a time complexity equal to O(n?).

9.3.6 Energetic Reasoning
Necessary Condition of Existence

The required energy consumption as defined in Section 9.2.3 is valid whether activities can be
interrupted or not. In fact, [97] and [159] propose a sharper definition of the required energy
consumption that takes into account the fact that activities cannot be interrupted. This leads to a
new necessary condition, called the “Left-Shift / Right-Shift” necessary condition, based on energetic
reasoning as defined in [97, 159]. Given an activity A; and a time interval [t1,t2), Wsn(A;, t1, t2), the
“Left-Shift / Right-Shift” required energy consumption of A; over [t1,t2) is ¢; times the minimum
of the three following durations.

e {5 — t1, the length of the interval;

e pf(t1) = max(0,p; — max(0,t; —r;)), the number of time units during which A; executes after
time tq if A; is left-shifted, i.e., scheduled as soon as possible;

e p; (t2) = max(0,p; — max(0,d; — t2)), the number of time units during which A; executes
before time to if A; is right-shifted, i.e., scheduled as late as possible.

This leads to Wgp(A;, t1,t2) = ¢; min(te — tl,pj' (t1),p; (t2)). The required energy consumption of
Ay over [2,7) on Figure 9.5 is 8. Indeed, at least 4 time units of A; have to be executed in [2,7);
i.e., Wen(A,2,7) = 2min(5,5,4) = 8.

We can now define the Left-Shift / Right-Shift overall required energy consumption Wy, (1, t2)
over an interval [t1,?2) as the sum over all activities A; of Wgp(A;,t1,t2). We can also define the
Left-Shift / Right-Shift slack over [t1,t2): Sgn(t1,t2) = C(t2 — t1) — Wan(t1,t2). It is obvious that
if there is a feasible schedule then Vt1,Vito > t1, Ssp(t1,t2) > 0.

In Section 9.2.3, we showed that for the partially elastic relaxation, it was sufficient to calculate
the slack only for those intervals [t1,t2) that are in the Cartesian product of the set of earliest start
times and of the set of latest end times. In this section we show that in the Left-Shift / Right-
Shift case, a larger number of intervals must be considered. On top of that, we provide a precise
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Figure 9.5: Left-Shift / Right-Shift.

characterization of the set of intervals for which the slack needs to be calculated to guarantee that
no interval with negative slack exists.
Let us define the sets O1, Oy and O(t).

01 = {r,1<i<n}u{di—p;,1 <i<n}U{r;+p;1<i<n}
{di,1 <i<n}U{ri+pi,1<i<n}U{d;—p;,1<i<n}
{ri+d;—t,1<i<n}

%
I

o(t)

Proposition 58.
[Vt1, Va2 > t1, Ssn(t1,t2) > 0]
Vs € O1,Ve € Og,e > s, Sgh(s 6) >0
& Vse O,Ve € O(s),e > s,Ssn(s,e) >0
Ve € O3,Vs € O(e),e > s,Ssn(s,e) >0
To prove Proposition 58, we first need to prove some technical properties of Wy, (Propositions
59, 60, 61). In the following, we consider that Wy, is defined on R and equals 0 when to < ¢;.
We also assume 7; + p; < d; for all i (otherwise a contradiction is obviously detected by constraint
propagation).

Proposition 59. Let A; be an activity and (t1,t2) € R? with t; < ty. If ty & {ri,d; — pi,ri + i}
and if ta & {d;,d; — pi,ri + pi}, then ®(h) = Wgp(A;,t1 + h,ta — h) is linear around 0.
Proof. ®(h) can be rewritten

®(h) = ¢; max(0, min(ts — t; — 2h, ps, 7 + pi — t1 — hyta — d; + p; — h)).

Each of the terms 0, to — 1 — 2h, ps, 75 +pi — t1 — h, to — d; + p; — h is linear in h and if for h =0,
one term only realizes ®(0), we can be sure that a small perturbation of A will have a linear effect.
Assume two terms are equal and realize ®(0). Since there are five terms, this leads us to distinguish
ten cases.

1. ®(0)/c; =0=1ty — t1,

2. ®(0)/c; =0 =p;,

3. ®(0)/c; =0=1r; +p; — t1,

4. ®(0)/c; =0 =t2 — d; + pi,

5. ®(0)/c; = ta — t1 = ps,

6. ©(0)/c; =t —t1 =1; +pi —t1,
7. ®(0)/c;i =ty —t1 = to — d; + pi,
8. ®(0)/c; =pi=r;+pi —t1,



®(0)/c; = p; = t2 — d; + pi,
10. ®(0)/c; =1 +pi — ty = ta — d; + pi.
According to our hypotheses, all cases are impossible except (5) and (10).

e We claim that case (5) cannot occur. Since to —t1 = p; and since this value is equal to ®(0)/c;,
we have p; < r;+p; —t; and p; < to—d; +p; (equality cannot occur because of our hypotheses).
Thus, to — t1 = p; > d; — 7;; which contradicts r; + p; < d;.

e If (10) holds, then r; + p; —t1 — h = to — d; + p; —h. We can moreover suppose that these
two terms are the only ones to realize ®(0) (otherwise one of the previous cases would occur).
Around 0, ®(h) can be rewritten ¢;(r; + p; — t1 — h); which is linear.

O

Proposition 60. Let A; be an activity and (t1,t2) € R? with t; < to and to & {d;,d; — pi,ri +
pi,Ti +di —t1}, then ©(h) = Wgp (A, t1,ta — h) is linear around 0.

Proof. ©(h) can be rewritten
O(h) = ¢; max(0, min(ty — t1 — h, p;,7i + pi — t1,t2 — di + p; — h))

Each of the terms is linear in A and if for h = 0, one term only realizes ©(h), we can be sure that a
small perturbation of h will have a linear effect. If two terms are equal and realize ©(0) then either

1. ©(0)/c; =0=1ty —t; or

)
2. ©(0)/¢c; =0=p; or
3. 9(0)/c;=0=r;+p; —t1 or
4. ©(0)/c; =0 =ty —d; + p; or
5. ©(0)/ci =ta —t1 = p; or
6. ©(0)/c;=ta—t; =7;+p;i—ty or
7. ©(0)/c; =ty —t; =ty — d; + p; or
8. ©(0)/c;=pi=ri+p;—t1 or
9. ©(0)/c; = pi = ta — d; + p; or
©(0)

10. O/Cl—n—i—pl—tl—tg—d + p;.

According to our hypotheses, all cases are impossible except (3), (5), (7), (8).
o If t1 =7; + p; (3) then Vh,O(h) =0

e Case (5) cannot occurﬁotherwise we would have p; < r; +p; —t1 and p; < to — d; + p;; which
contradicts r; + p; < d;.

o Ifty—ty =ty —d;+p; = ©(0)/c; (7) then Yh, O(h) = ¢; max(0, min(ty —t; —h, p;, i +p; —t1)).
We can moreover suppose that to — ¢1 is the only term in the new expression to realize ©(0)
(otherwise case (1), (5) or (6) would occur) and thus ©(h) = ¢;(t2 — t; — h) around 0.

o Ifp; =7 +pi —t1 = ©(0)/c; (8) then O(h) = ¢; max(0, min(ty — r; — h, pi,ta — d; + p; — h)).
Since ©(0) = ¢;p; > 0, around 0 we must have O(h) = ¢; min(ty — r; — h, p;,ta — d; +p; — h).
Moreover, since 7; < d; — p;, around 0 we have ©(h) = ¢; min(p;, to — d; + p; — h). Finally, we
know that ¢, # d; thus p; < to — d; + p;. Consequently, around 0, ©(h) = ¢;p;.

O



Proposition 61. Let (t1,t2) € R? such that t; < to.
o Ift1 ¢ O1 and ta & O2, h — Ssp(t1 + h,ta — h) is linear around 0.
o Ifto & O UO(t1), h — Sgp(ti,ta — h) is linear around 0.
o Ift1 ¢ O1 UO(t2), h — Sgp(ts + h,ta) is linear around 0.

Proof. We prove the first item. Since t; ¢ O1 and ty ¢ Oz, Vi, h — Wgp(A;, t1 + h,ta — h) is linear
around 0 (Proposition 59). Thus, h — Sgn(t1 + h, ta — h) is linear around 0. The same proof applies
for other items (Proposition 60 and its symmetric counterpart are used). O

Proof of Proposition 58. The implication from left to right is obvious. Suppose now that the
right hand side of the equivalence holds and that there exists an interval [t1,¢2) for which the
slack is strictly negative. As in the partially elastic case, we remark that when ¢; is smaller than
Tmin = min(r;), the slack strictly increases when ¢; decreases. Similarly, when ¢ is greater than
ax = max(cfi), the slack strictly increases when ¢y increases. Since the slack function is also
continuous, it assumes a minimal value over an interval [t1,t2) with ry, < ¢ < tg < dpax. Let
us consequently select a pair (¢1,t2) at which the slack is minimal. In case several pairs (t1,12)
minimize the slack, an interval with maximal length is chosen. Since this slack is strictly negative,
we must have t1 < to.

e Case 1: If t; ¢ O; and t2 ¢ Oa, then according to Proposition 61, the function g(h) =
Ssn(t1 + h,ta — h) is linear around 0. Since (¢1,¢2) is a global minimum of the slack, g(h) is
constant around 0, which contradicts the fact that the length of [t1,t2) is maximal.

e Case 2: If t; € O; then ty ¢ O2 U O(t1), otherwise the slack is non-negative. According to
Proposition 61, g(h) = Sgp(t1,t2 — h) is linear around 0. Since (¢1,t2) is a global minimum
of the slack, ¢(h) is constant around 0, which contradicts the fact that the length of [t1,t2) is
maximal.

e Case 3: If ty € Oq then t; ¢ O1 U O(t2), otherwise the slack is non-negative. According to
Proposition 61, g(h) = Sgp(t1 + h,t2) is linear around 0. Since (¢1,t2) is a global minimum
of the slack, q(h) is constant around 0, which contradicts the fact that the length of [t1,¢2) is
maximal.

The combination of cases 1, 2 and 3 leads to a contradiction. O

Proposition 58 provides a characterization of interesting intervals over which the slack must be
computed to ensure it is always non-negative over any interval. This characterization is weaker
than the one proposed for the partially elastic case where the interesting time intervals [t1,?2) are
in the Cartesian product of the set of the earliest start times and of the set of latest end times.
However, there are still only O(n?) relevant pairs (1,t2) to consider. Some of these pairs belong to
the Cartesian product Op * Os. The example of Figure 9.6 proves that some pairs do not. In this
example, (resource of capacity 2 and 5 activities A1, Ag, As, A4, A5), the pair (1, 9) corresponds to
the minimal slack and does not belong to {0,1,4,5,6} x {4,5,6,8,10}. In this interval, the slack is
negative, which proves that there is no feasible schedule. Notice that neither the fully elastic nor
the partially elastic relaxation can trigger a contradiction.

Computing Energy in Quadratic time

We propose an O(n?) algorithm to compute the required energy consumption Wy, over all interesting
pairs of time points. Actually, the algorithm first computes all the relevant values taken by Wgy, over
time intervals [t1,t2) with ¢; € O1, and then computes all the relevant values taken by Wgy, over
time intervals [t1,t2) with t2 € Os. The characterization obtained in the previous section ensures
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Figure 9.6: Some relevant time intervals are outside O7 * O4

that all the interesting time intervals are examined in at least one of these steps. For symmetry
reasons, we will only describe the first computation. It is achieved by the same type of technique
than in the partially elastic case. An outer loop iterates on all values t; € O sorted in increasing
order. Then, we consider the function ¢t — Wgp,(A;,t1,t). This function is linear on the intervals
delimited by the values d;,7; + p;, d; — p; and r; +d; —t1. We rely on this property to incrementally
maintain the slope of the function ¢ — Wgp,(A;, t1,1).

There are some few differences with the partially elastic case.

e The computation of 5 is slightly more complex since there are more interesting values to
consider.

e One doesﬁnot need to reorder any list: when t; increases, none of the values di, 7 +pi, di — pi
and r; +d; —t; changes except the last one; which corresponds to the list Middle. Since Middle
is initially sorted in increasing order of r; +d;, it is also sorted in increasing order of r; +d; —t1.

e In line 43, one shall in fact be careful not to update the slope more than once for the same
tuple (t1,t2,4). This can be done easily by marking the activity A; with t5. We have not
included this marking in the pseudo-code to keep it simple.

Time-Bound Adjustments

As for partially elastic adjustments, the values of Wy, can be used to adjust time bounds. Given an
activity A; and a time interval [t1,t2) with t2 < d;, we examine whether A; can end before t.

Proposition 62. If there is a time interval [t1,t2) such that
Wan(t1,ta) — Wan(As, t, t2) + cipf (t1) > Clty — t)

then a valid lower bound of the end time of A; is:

1
to + Z(WSh(tth) — Wan(Aj, t1,t2) + eipf (t1) — Cta —t1))

Proof. Similar to proof of Proposition 53: A; cannot be finished before t; and at least
Wan(t1,t2) — Wan(Ai, t1,t2) + cipf (t1) — Cta — t1)

units of energy must come after to. O



Algorithm 15 Computation of Wgy,(t1,t2)

1: D := activities sorted in increasing order of d;

2: Fet := activities sorted in increasing order of r; + p;
3: Lst := activities sorted in increasing order of d; — i
4: Middle := activities sorted in increasing order of r; + d;
5: for t1 in the set O; (sorted in increasing order) do
6: P :=0,iP =0, .= 0,iMddle .=
7 W =0, tgld = t1, slope := ZZ Wan(i, t1,t1 + 1)
8 while i¥ < n or i < n or i¥* < n or iM% < n do
9: if i < n then

10: tQD = JD[iD+1]

11: else

12: tP =

13: end if

14: if i7" < n then

15: tf“ = TpetiFet11] T PEeifet41)

16: else

17: tEet .= o

18: end if

19: if ' < n then

20: 15" = dpsifitoiy1] = PLstilsi41)

21: else

22: thst .= 0o

23: end if

24: if M4l < then

25: té\/ﬁddle = T Middie[sMiddie 11) T CiMMdle[iMmdze_,'_l] — 11

26: else

97 ¢Middle

28: end if

29: to := min(t2, t5¢, t5et, 1314l

30 if to = ¢t then

31: i? :=4” +1,i:= D"

32: else if t; = t2Eet then

33: PP = P L 14 = Bet[i®

34: else if to = t%‘“" then

35: it i= gt 14 = Lst[i™]

36: else if t; = témddle then

37: iMiddle = ,L-Middle 4 172 — Middle[iMiddle]

38: end if

39: if t1 < t2 then

40: W := W + slope(ta — t3'9)

41: Wen(ti,t2) := W (energy over [t1,t2))

42: 9 = ¢,

43: slope := slope + Wgp (i, t1,t2 + 1) — 2Wen (3, t1, t2) + Wen(i, t1,t2 — 1)

44 end if

45:  end while
46: end for




Similarly, when
Wan(t1, t2) — Wen(Ai, t1, t2) + ¢; min(ts — t1,pf (t1)) > C(ta — t1),

A; cannot start before t; and a valid lower bound of the start time of A4; is

1
to — —(C(ta — t1) — Wan(t1,t2) + Wan(As, t1,t2)).

3
There is an obvious O(n?) algorithm to compute all the adjustments corresponding to Proposition
62 which can be obtained on the intervals [t1, t2) which correspond to potential local minima of the
slack function. There are O(n?) intervals of interest and n activities which can be adjusted. Given
an interval and an activity, the adjustment procedure runs in O(1). The overall complexity of the
algorithm is then O(n?). An interesting open question is whether there is a quadratic algorithm to
compute all the adjustments on the O(n?) intervals under consideration.

Algorithm 16 An algorithm for Left-Shift / Right-Shift adjustments

1: for all relevant time-intervals [¢1,t2) (¢f., Proposition 58) do
2 W:=0

3 forie{l,...,n} do

4: W =W+c¢ min(tg —tl,p;r(tl),p;(tg))

5. end for

6 ifW>O(t2—t1) then

7 there is no feasible schedule, exit

8
9

else
forie{l,...,n} do

10: SL = O(tQ — tl) -W+ C; min(tg — tl,p;r (tl),p; (tg))
11: if SL < ¢;pj (t1) then
12: eet; := max(eet;, t2 + [(c;ipi (t1) — SL)/e;])
13: end if
14: if SL < ¢;p; (t2) then
15: Ist; :== min(Ist;, t1 — [(cip; (t2) — SL)/c;])
16: end if
17: end for
18:  end if
19: end for

Note that these Left-Shift / Right-Shift adjustments are more powerful than the adjustments
based on partially elastic schedules but they are also more expensive and they only apply to “non-
elastic non-preemptive problems.” Note also that the satisfiability tests are such that they provide
the same answers when an activity A;, which requires ¢; units of the resource, is replaced by ¢;
activities A;;, each of which requires one unit of the resource. This is not true for the time-bound
adjustments. Several questions are still open at this point.

e First, for the Left-Shift / Right-Shift technique, we have shown that the energetic tests can
be limited to O(n?) time intervals. We have also provided a precise characterization of these
intervals. However, it could be that this characterization can be sharpened in order to eliminate
some intervals and reduce the practical complexity of the corresponding algorithm.

e Second, it seems reasonable to think that our time-bound adjustments could be sharpened.
Even though the energetic tests can be limited (without any loss) to a given set of intervals,
it could be that the corresponding adjustment rules cannot.



Chapter 10

Comparison of Propagation
Techniques

Many deductive rules and algorithms have been presented. The aim of this chapter is to compare
the deductive power of these rules and algorithms, thereby providing a much clearer overview of the
state of the art in the field.

10.1 Constraint Propagation Rules

The first step to allow a comparison of different constraint propagation techniques is to describe
these techniques under a common, precise and unambiguous formalism. Here, most of the resource
constraint propagation techniques from the preceding chapters are recalled as rules to be applied
until quiescence is reached. Some rules state that arc-consistency or arc-B-consistency must be
maintained on a particular mathematical formula. Others are stated as a “condition = conclusion”
pair, meaning that the conclusion must be deduced whenever the condition is verified.

Each rule is identified with a two-part name XX-*, where the first part XX identifies the most
general case in which the rule applies. Five cases are distinguished: FE for Fully Elastic, CP for
Cumulative Preemptive, CNP for Cumulative Non-Preemptive, 1P for One-Machine Preemptive,
and 1NP for One-Machine Non-Preemptive.

In the fully elastic case (FE), the amount of resource R assigned to an activity A; can, at any
time ¢, pick any value E(A;,t, R) between 0 and the resource capacity cap(R), provided that the
sum over time of the assigned capacity E(A;,t, R) equals a given amount of energy F(A;, R). For
each activity A;, the following constraints apply:

start(A;) = tegg&i)(t)

end(A;) = max (t+1)
teset(A;)

proc(A;) = |set(A;)]

[X(Ait) =1] < [t € set(4;)]

[E(A;,t,R) £ 0] & [X(A4;,t) # 0]

> E(4;,t,R) = E(A;,R)

Z E(A;,t,R) < cap(R)

The fully elastic case is interesting because the constraint propagation techniques that are de-
veloped for this case can be applied to any fully elastic, partially elastic, or non-elastic scheduling
problem (because it is the less constrained).



In the cumulative preemptive case (CP), an additional constraint specifies that, for each
activity A;, the amount of resource cap(A;, R) assigned to A; whenever A; executes does not vary
and :

E(Al, t, R) = cap(Ai, R)X(A“ t)

The One-Machine preemptive case (1P) is the restriction of the CP case to a resource of
capacity 1, i.e., cap(A;, R) = cap(R) = 1.

Finally, the cumulative non-preemptive case (CNP) and the One-Machine non-preemptive
case (1NP) are obtained from CP and 1P by adding, for each activity A;, a constraint which spec-
ifies that A; cannot be interrupted:

set(A;) = [start(A;), end(A;))

As already mentioned, constraint propagation rules developed for the FE case can be applied
in the CP, 1P, CNP and 1NP cases. Similarly, constraint propagation rules developed for the CP
case can be applied in the 1P, CNP and 1NP cases. In the 1NP cases, all the rules, including those
developed for the 1P and CNP cases, can be applied.

To keep things simple, it is in all cases assumed that, for every activity A;, the processing time
proc(A;) and the energy requirement F(A;, R) are constrained to be strictly positive. We recall some
notations:

e p; is the processing time of activity A;, i.e., the value of proc(A4;) when proc(4;) is bound.
When proc(A4;) is not bound, constraint propagation rules can usually be applied with p; equal
to the minimal value in the domain of proc(A;).

e ¢; r is the capacity (of the resource R under consideration) required by activity A;, i.e., the
value of cap(A;, R) when cap(A;, R) is bound. When cap(A;, R) is not bound, constraint
propagation rules can usually be applied with ¢; g equal to the minimal value in the domain
of cap(A;, R).

e ¢, p is the energy (of the resource R under consideration) required by activity A4, i.e., the value
of E(A;, R) when E(A;, R) is bound. When E(A;, R) is not bound, constraint propagation
rules can usually be applied with e; r equal to the minimal value in the domain of E(A4;, R).

e rq is the release date of the set of activities Q. rq = mina,cq ;.

e dg is the deadline of the set of activities Q. do = maxa,cq d;.

e cetming is the smallest value in {eet; : A; € Q}.

e Istmaxq is the largest value in {lst; : A; € Q}.

e pq is the processing time of the set of activities Q. po = ZAieri'
e cq is the energy required by the set of activities Q2. eq = ZAieQ €.

A constraint propagation rule R is said to be “dominated” by another constraint propagation
rule R’ (or by a set of constraint propagation rules S) if and only if all the deductions made by R
are also made by R’ (respectively, S). Let us note that a dominated constraint propagation rule R
can still prove useful in practice, for example when the rule R’ that dominates R is too costly to
be applied in a systematic fashion. Yet, knowing that R is dominated by R’ can be very useful,
especially when developing a search algorithm based on constraint propagation results. Indeed, we
know in this case that the search tree obtained when R and R’ are both applied, and the search
tree obtained when R’ alone is applied, are identical. In other terms, applying R when R’ is already
applied will not save any search when R is dominated by R’. Conversely, knowing that two rules R
and R’ do not dominate each other suggests that the (R + R’) combination might perform better
than each of the two rules considered separately.

Let us note that, in some scheduling problems, resource capacity varies over time (e.g., when less
people work at night than during the day). When only ¢ < cap(R) resource units are available over an



interval [t1,t2), a “fake” activity can be introduced and said to require capacity cap(R) — ¢ between
t1 and to. This transformation will have an impact on the deductive power of some constraint
propagation techniques (but not all). However, the dominance relations remain the same.

In the following, we do not consider the possible interactions between resources R so, to simplify
notation, the index R will be omitted. C, ¢;, e;, p; denote the capacity of the resource, the capacity
required by activity A;, the energy required by activity A; and the processing time of activity A;.
To keep the presentation simple, we assume that the variables cap(R), cap(A;, R), E(A;, R) and
proc(4;) are bound to these values. Depending on the context, it shall be obvious whether C, ¢;, e;
and p; can be replaced by the lower or the upper bound of the corresponding variables.

10.1.1 Time-Table Constraints

FE-TT, CP-TT and CNP-TT: Time-Tables in the fully elastic, preemptive and non-preemptive
cases

This constraint propagation technique consists of maintaining arc-B-consistency on the constraint
> E(A;,t) < C and using the maximal values ub(E(A;,t)) of E(A;,t) to compute the earliest and
latest start and end times of activities:

start(4;) > min{t: ub(E(A;,t)) > 0}
end(A;) > min{t: Z ub(E(Ai,u)) > e;}

start(4;) < max{t: Z ub(E(A;,u)) > e;}
end(A;) max{t : ug(E(Ai, t))>0}+1

The FE, CP and CNP cases must be distinguished because the relations between F(A;,t) and the
start and end time variables differ. In the non-preemptive case, E(A;,t) is equal to ¢; for every ¢
in [Ist;, eet;). In the preemptive case, either the user or a search procedure must explicitly decide
at which time points each activity executes. However, when start(4;), proc(4;) and end(A;) are
bound to values such that start(A;) + proc(A;) = end(Az), E(A;,t) is equal to ¢; for every ¢ in
[start(A;), end(A;)). In the fully elastic case, the relation is even weaker because, even when ¢t is
known to belong to set(4;), F(A;,t) can take any value between 1 and C.
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10.1.2 Disjunctive Constraints

Disjunctive constraints deal with cases in which two activities cannot overlap in time. Such a
situation is of course common in One-Machine scheduling, but also occurs in cumulative scheduling,
when the sum of the capacities required by two activities exceeds the capacity of the resource. Let
us note that the following rule, CNP-DISJ, can a priori be generalized to triples, quadruples, etc., of
activities, but with a significant increase in the number of constraints and in the number of disjuncts
per constraint. In practice, disjunctive constraints are used only for pairs of activities.
CNP-DISJ: Disjunctive constraints in the non-preemptive case

Let A; and A; be two activities with ¢; +¢; > C. In the non-preemptive case, the disjunctive
constraint propagation technique consists of maintaining arc-B-consistency on the formula:

[end(A;) < start(A;)] V [end(A;) < start(A;)]

In the INP case, all the pairs of activities that require the same resource are related by such a
disjunction. This is the origin of the term “disjunctive scheduling.”
CP-DISJ: Disjunctive constraints in the preemptive case

Let A; and A; be two activities with ¢; + ¢; > C. In the preemptive case, the disjunctive

constraint propagation technique consists of maintaining arc-B-consistency on the formula:
[start(A;) + proc(A;) + proc(A;) < end(A;)]

V [start(A;) + proc(A;) + proc(A;) < end(A;)]

Vo [start(A;) + proc(A;) + proc(A;) < end(A;)]

Vo (Aj) + proc(A4;) + proc(A;) < end(A;)]

i J



10.1.3 Edge-Finding

“Edge-Finding” constraint propagation techniques reason about the order in which activities execute
on a given resource. In the INP case, Edge-Finding consists of determining whether a given activity
A; must execute before (or after) a given set of activities 2. Cumulative and preemptive cases are
more complex since several activities can overlap (on a cumulative resource) or preempt one another.
Then Edge-Finding consists of determining whether an activity A; must start or end before (or after)
a set of activities 2.
INP-EF: Edge-Finding in the One-Machine non-preemptive case

Let A; < Aj (A; > A;) mean that A; is before (after) A; and A; < Q (A4; > Q) mean that A4;
is before (after) all the activities in . In the One-Machine non-preemptive case, the Edge-Finding
technique consists in applying the following rules, and their symmetric counterparts:

[A; ¢ QA [da — raugan < Pauian] = [4i > Q)

A; > Q) = |start(A;) > , ,
[ ] = |start( )w;rg;;}ég(m + por)

1P-EF: Edge-Finding in the One-Machine preemptive case

In the preemptive case, the Edge-Finding rules no longer order activities but start and end times
of activities. If A; > Q means “A; ends after all activities in Q”, then the following rules (and their
symmetric counterparts) are obtained:

[Ai ¢ QA [da — rauga,y < Paugany] = [Ai = Q]
[A; = Q] = |end(A;) > max (rou(a,y + Poruay)
[A; = Q] A [CZQ —rq = pg} Alra <r] = [start(Ai) > CZQ}

In the “mixed” case with both interruptible and non-interruptible activities, the 1INP-EF rules can
be applied whenever A; is not interruptible, even if the activities in § are interruptible (cf., Section
8.2). On the other hand, if A; is interruptible, the INP-EF rules are not valid and the (weaker)
1P-EF rules must be applied.
FE-EF: Edge-Finding in the fully elastic case

The following rules (and their symmetric counterparts) can be used in the fully elastic case:

[Ai ¢ Q] A I:C(CZQ - T'Qu{Ai}) < eﬂu{Ai}} = [Ai - Q]
C ’ . ’ .
[A; = Q] = |end(A;) > max (A +Couial
Q'CQ C
[A; = Q] A [C(JQ —rq) = €Q] Alrq <) = [start(Ai) > CZQ:I

Note that when applied in the CP and in the CNP cases, these rules are sensitive to the use of fake
activities to represent intervals during which the resource capacity is ¢ with 0 < ¢ < C' (because the
fake activities are considered as fully elastic).
CNP-EF1: Edge-Finding in the cumulative non-preemptive case

Let rest(2,¢;) = eq — (C —¢;)(dq — 7). The following rules (and their symmetric counterparts)
summarize Section 9.3.3.

[Ai ¢ QA [C(da — raugay) < eauiay] = [Ai = Q)
[A; = QA[D#Q C QA [rest(,¢;) > 0]
rest(Q, ¢;)

= |start(4;) > ro +
Ci

CNP-EF2: Edge-Finding in the cumulative non-preemptive case



The following rules (and their symmetric counterparts) summarize Section 9.3.4.

[A; ¢ QA [r; <1 < eet;] A [Clda —ro) < eq + ci(eet; —rq)]
= [4; = Q]

[A; = QA[D#Q C QA [rest(Y, ¢;) > 0]

rest(Y, ¢;)

= |start(4;) > ro/ +
ci

10.1.4 Not-First, Not-Last

“Not-First” and “Not-Last” rules are counterparts to Edge-Finding rules. They deduce that an
activity A; cannot be the first (or the last) to execute in Q U {A4;}.
INP-NFNL: One-Machine “Not-First” and “Not-Last” rules

The following rule (and its symmetric counterpart) can be applied in the One-Machine non-
preemptive case:

[A; ¢ Q] A [CZQ —r; < pgu{Ai}] = [start(A;) > eetming)
CNP-NFNL: Cumulative “Not-First” and “Not-Last” rules
The following rule (and its symmetric counterparts) summarize Section 9.3.5.

[Ai € QA [ra <r; < eetming] A
[C(dg —rq) < eq + ¢;(min(eet;, do) — rq)]
= [start(A;) > eetming)]

10.1.5 Energetic Reasoning

The Edge-Finding and the “Not-First” and “Not-Last” rules are such that the activities that do not
belong to €2 do not contribute to the analysis of the resource usage between rqouga,) and Jﬂu{Ai}.
On the contrary, energetic reasoning rules compute the minimal contribution W (A4;,1,t2) of each
activity A; to a given interval [t1,t2).

In the preemptive case, the required energy consumption of A; over [t1,t2) is evaluated as follows:

WPE(AJ‘, tl, tg) = Cj max(07pj — max(O, tl — Tj) - maX(O, Jj - tg))

The notation Wpg introduced in Section 9.2.3 refers to the fact that this value corresponds to
a particular relaxation of the cumulative resource constraint, identified as the “Partially Elastic”
relaxation. In the non-preemptive case, a stronger value can be used:

Wan(Aj, t1,t2) = ¢; min(ty — t1,pf (1), pj (t2))

with pj (t1) = max(0, p; — max(0,¢; —r;)) and p; (t2) = max(0, p; — max(0, dj —t2)). The notation
Wy, refers to the fact that the best value is obtained by shifting the activity either to the left (i.e.,
to its earliest possible execution interval) or to the right (to its latest possible execution interval).
Many rules have been developed based on energetic reasoning (see, for example [19, 23, 29, 97,
159]). Only the most significant rules are recalled below. These rules are in practice applied only to
some intervals [t1,t2) (cf., Section 9.3.6). For the theoretical comparison with other rules, it will be
assumed that all intervals [t1,t2) are considered.
CP-ER: Energetic reasoning in the preemptive case

Let d+(Ai,t1,t2) = EAj;éA,; WPE(Aj,tl,tQ) + Cip;r(tl) — C(tg — tl) and



d=(Aj, t1,ta) = ZA#Ai Wpr(Aj, t1,t2) + cip; (t2) — C(t2 — t1). The following rules can be applied:

ZWPE(Aj,tl,tg) —C(tg —t1) > 0| = contradiction

Aj
+ A
[d+(Ai, t1, tg) > 0} = |:6nd(A1) > 19+ M}

Ci

[t1 < 7] A Z Wpg(Aj,t1,t2) = C(ta — t1) | = [start(A;) > to]

AjFA; o
- Aiv )
[d™ (A t1,t2) > 0] = [start(Ai) <t — M]

Ci

[c@ < tg} A\ Z WPE(Aj,tl,tQ) = C(tg — tl) = [end(Al) < tl]
AjF#A;

CNP-ER: Energetic reasoning in the non-preemptive case
Let d+(A1', t1, tg) = EAJ-#AZ' WSh(Aj, tl,tg) + Cipj(tl) — C(tg — tl) and
d=(Aj t1,t2) = ZA#Ai Wan(Aj, t1,t2) + cip; (t2) — C(t2 — t1). The following rules can be applied:

Z Wan(Aj,t1,t2) — C(ta —t1) > 0| = contradiction
Aj

+ .
[dJr(Ai,tl,tg) > 0} = [end(Al) 2 t2 + M]

Ci

[t <l A | DY Wan(Aj tr,ta) = Clta — t1) | = [start(A;) > to]
AjFAq

[d™(A;, t1,t2) > 0] = {start(Ai) <t — w}

(&)

[Jz < tQ] A Z WSh(Aj,tl,tQ) = C(tg — tl) = [end(Aq) < tl]
AjFA;

CNP-ER-DISJ: Energetic reasoning in the non-preemptive case
[tr =] A[ta=d;] At1 < t2] Alci +¢j > C)

A Z Wsn(Ag,t1,t2) + cipi + cjp; > C(ta — t1)
Apg{Ai A}
= [end(A4;) < start(A;)]

10.2 Dominance Relations

This section summarizes the dominance relations under the following assumptions:

e The study considers only the deduction of new time-bounds (i.e., earliest and latest start and
end times) from given time-bounds. When Time-Tables are used, other deductions are in fact
performed, since the F(A;,t) variables are updated. When several constraints refer to the
same F/(A;,t) variables, this may lead to extra constraint propagation.



e In the CP, 1P, CNP and 1NP cases, we consider only the case in which the processing time
and the resource capacity requirement of each activity are fixed. In the non-preemptive case,
this assumption is particularly important because it implies that start(A;) + p;, = end(4;);
hence any deduction concerning start(A;) is equivalent to a deduction concerning end(4;),
and conversely.

e In the preemptive case, a peculiar “special effect” occurs when the start(A;) variable is bound.
Indeed, the value of this variable is then known to belong to set(A;), an information which
could theoretically be used in some constraint propagation rules (i.e., those based on Time-
Tables). A similar effect occurs when the end(A;) variable is bound. However, it appears
that the use of this additional information would greatly impact the CPU time and memory
space needed to update and exploit the Time-Tables. So, in practice, these “special effects”
are ignored. To remain consistent with the actual practice, we also ignore these effects in the
following comparisons.

e Extensions of the rules (e.g., to consider also setup times between activities [51, 103]) are
ignored. Hence, some dominance relations may no longer hold when such extensions are
considered.

Let us remark that the conditions of the CNP-EF2, CNP-NFNL and CNP-ER-DISJ rules are
not monotonic (while FE-TT, CP-TT, CNP-TT, CP-DISJ, CNP-DISJ, FE-EF, 1P-EF, INP-EF,
CNP-EF1, INP-NFNL, CP-ER and CNP-ER have monotonic conditions). This means that better
time-bounds for some activities may prevent the application of the rule (and hence the drawing of
the corresponding conclusion). For example, consider two non-interruptible activities A; and A;
withr; = X,d; =7, r;=1,d;j =5,p;, =3,p; =3, ¢, =1, ¢; = 1 and C' = 1. This example shows
that CNP-EF2 is non-monotonic. Indeed, for X = 3, nothing is deduced, while for X =0 or X =1,
the rule fires and finds start(A;) > 4.

Dominance relations between non-monotonic rules are difficult to establish because the fact that
a non-monotonic rule does not apply in a given state does not prove that it could not have been
applied in a previous state. However, dominance relations between a monotonic rule R and a
non-monotonic rule R’ can be established without such worry.

Each of the FE, CP, 1P, CNP and 1INP cases is considered in turn. We note R < Ry + Rao+
...4+R, when the rule R is dominated by the conjunction of Ri, Ro, ..., R, and R = R + Ro+
...+R, when R and the conjunction of Ry, Ra, ..., R, are equivalent. Similarly, we will use the
notation R j<_ R1+Ro+ ...+R,, when R is not dominated by the conjunction of R1, Ra, ..., Ry.

10.2.1 The Fully Elastic Case

Proposition 63. FE-TT < FE-EF

Proof. 1t is shown in Proposition 48 (Section 9.1) that FE-EF deduces the best possible bounds in
the fully elastic case. Hence, FE-TT can never provide better bounds than FE-EF. O

10.2.2 The Cumulative Preemptive Case
Proposition 64. FE-TT < CP-TT

Proof. Obvious. O
Proposition 65. FE-TT < FE-EF < CP-ER

Proof. FE-TT < FE-EF is proven in Section 10.2.1. Let us now prove FE-EF < CP-ER.

FE-EF provides two types of conclusions. Let us first consider a conclusion of the first type, i.e.,
a new lower bound for end(A;). It is shown in Section 9.1 that there exists a simple transformation
of an instance of the Fully Elastic Problem into an instance of the One-Machine Preemptive Problem
such that this conclusion corresponds to a conclusion of the 1P-EF rule on the transformed instance
(Transformation 1). In addition, it is shown in [10] that if a set ' provides the conclusion, then this



rule can be applied with Q = ' (to provide the same conclusion). This implies d*(A;,t1,t2) > 0
for t; = rg and ty = dgs. Then the CP-ER energetic rule deduces end(A;) > to + dt(A;, t1,t2)/c;.
Assuming ¢; < C, this cannot be smaller than t; + (eqs + ¢;p; (t1))/C, which in turn cannot be
smaller than rqo/uga,} + earuga,}/C. So the conclusion made by CP-ER is not weaker than the
conclusion made by FE-EF.

Let us now consider a conclusion of the second type, i.e., a new lower bound for start(A;). The
CP-ER rule obtains the same conclusion with t; = rq and 2 = dg. Hence FE-EF < CP-ER. O

10.2.3 The One-Machine Preemptive Case

Proposition 66.
FE-TT = CP-TT < FE-EF = 1P-EF = CP-ER
CP-DISJ < FE-EF = [P-EF = CP-ER

Proof. When C = 1, any fully elastic schedule is a valid preemptive schedule, and conversely. This
implies that FE-TT and CP-TT are equivalent and that FE-EF and 1P-EF are equivalent. In
addition, 1P-EF is known to compute the best possible bounds. Hence 1P-EF dominates all the
other rules. Since CP-ER dominates FE-EF (= 1P-EF), this implies that CP-ER, FE-EF and 1P-EF
are equivalent and dominate all the other rules. O

10.2.4 The Cumulative Non-Preemptive Case
Proposition 67. FE-TT < FE-EF < CP-ER
Proof. See Sections 10.2.1 and 10.2.2. O

Proposition 68.

FE-TT < CP-TT < CNP-TT
CP-DISJ < CNP-DISJ
CP-ER < CNP-ER

Proof. Each of these relations is obvious when we assume that the activities have fixed processing
times. 0

Proposition 69. FE-EF < CNP-EF1

Proof. FE-EF provides two types of conclusions. Let us first consider a conclusion of the first type,
i.e., a new lower bound for end(A;). The new lower bound is greater than r; + p; and dq. It is
shown in Transformation 1 that there exists a simple transformation of an instance of the Fully
Elastic Problem into an instance of the One-Machine Preemptive Problem such that this conclusion
corresponds to a conclusion of the 1P-EF rule on the transformed instance. In addition, it is shown
in [10] that if a set £ provides the conclusion, then this rule can be applied with Q = Q’ (to provide
the same conclusion). Then rest(Q, ¢;) > 0, otherwise ¢; * (do —rq) units of energy could be allocated
to A; between rq and dg, which would not allow FE-EF to update the earliest end time of A;. This
implies that the condition of CNP-EF1 is satisfied for Q = Q’. Finally, the earliest end time of A;
is updated to

ro + ca— (€ _?)(dﬂ —ro) + pi

Let us show that this conclusion is at least as good as the conclusion raised by FE-EF (provided
that ¢; does not exceed C'). We have:

C(da —ra) < C(da — raua,}) < €au{a:}
C(C = c)(da —ra) < (C — ¢i)equia
ciequiay < CeQu{A,i} — C(C —¢i)(da —ra)



Ui} _ CQU{A} ~ (C = ¢i)(da —ra)
C - C;
CTQu{A,;}(;r oA} o, e (C - ?‘)(dﬂ —rQ) +p;

Let us now consider a conclusion of the second type, i.e., a new lower bound for start(A4;). Then
CNP-EF1 clearly obtains the same result for Q = . O

Proposition 70. CNP-EF1 < CP-ER

Proof. Assume CNP-EF1 applies to the pair (4;,€). CP-ER can be applied to A;, t1 = rquia,}
and ty = dgo. The result of this step is end(A4;) > ta + dT(A;, t1,t2)/c;. This implies that, when
CP-ER is applied, eet; becomes strictly greater than ¢s.

Let X denote the earliest start time provided by CNP-EF1 for a given subset Q’. Let us now apply
CP-ER to t3 = rq and t4 = do: as well as the processing time constraint start(A;) + p; = end(A;),
until we reach quiescence. Since CP-ER is monotonic, a unique fixpoint can be reached in this
manner. At this fixpoint, either d¥(A;,t3,t4) < 0 or eet; > t4 + dT(As, t3,t4)/c;-

This implies d*(A;,t3,t4) < max(0,c¢;(eet; — t4)). Then, since t4 < to < eet;, this implies
d+(Ai,t3,t4) § ci(eeti — t4).

However, d*(A;, t3,t1) > eqr + eipf (t3) — C(ts — t3), which implies dt (A;,t3,t4) > ci(X —t4 —
1+ pf(t3)). This implies that at the fixpoint we have (X —t4 — 1 + pj (t3)) < eet; — t4. Hence at
the fixpoint X + p:r (t3) < eet;. Since eet; is strictly greater than s, p;r (t3) = p; — max(0,ts — ;).
Hence at the fixpoint we have X — max(0,t3 —r;) < r;, which implies either X < r; or X < t5. But
rest(€Y, ¢;) > 0 implies X > t3. Consequently, when the fixpoint of CP-ER is reached, the obtained
earliest start time r; is at least as strong as X. O

Proposition 71. CNP-EF2 < CP-ER

Proof. Assume CNP-EF2 applies to the pair (4;,Q). Let t; = rq and ty = dg. We have d* (A;, t1,t2) >
eq + ¢ipf (t1) — C(ta — t1). Under the conditions of rule CNP-EF2, p(t;) = eet; — t;. Hence,
dT(A;,t1,t2) > 0 and CP-ER gives end(4;) > ta +d T (A;,t1,t2)/c;. This implies that, when CP-ER
is applied, eet; becomes strictly greater than .

Let X denote the earliest start time provided by CNP-EF2 for a given subset Q’. Let us now apply
CP-ER to t3 = ros and t4 = dg as well as the processing time constraint start(A;) + p; = end(A4;),
until we reach quiescence. Since CP-ER is monotonic, a unique fixpoint can be reached in this
manner. At this fixpoint, either d¥(A;,t3,t4) < 0 or eet; > t4 + dT(As, t3,t4)/c;-

This implies d*(A;,t3,t4) < max(0,c;(eet; — t4)). Then, since t4 < to < eet;, this implies
d+(Ai,t3,t4) § ci(eeti — t4).

However, d*(A;, t3,t1) > eqr + eipf (t3) — C(ts — t3), which implies dt (A;, t3,t4) > ci(X —t4 —
1+ pf(t3)). This implies that at the fixpoint we have (X —t4 — 1 + pj (t3)) < eet; — t4. Hence at
the fixpoint X + pf(t3) < eet;. Since eet; is strictly greater than ts, pi(t3) = p; — max(0,t3 — r;).
Hence at the fixpoint we have X — max(0,t3 —r;) < r;, which implies either X < r; or X < t3. But
rest(Q,¢;) > 0 implies X > t3. Consequently, when the fixpoint of CP-ER is reached, the obtained
earliest start time r; is at least as strong as X. O

Proposition 72. CNP-TT < CNP-ER

Proof. Assume the application of CNP-TT results in an update of the earliest start and end times
of A;. Let r; and eet; denote the initial earliest start and end times of A;. Since CNP-TT updates
r; and eet;, there exists a time point ¢ in [r;, eet;) such that Do, 4, E(Aj, 1) exceeds C' — ¢;.

For each A; with a non-null contribution in this sum, Ist; < t < eet;. This implies Wgp(A;, ¢, t+
1) = ¢;. Hence, d*(A;,t,t +1) is equal to >oa, 24, B(Aj,1) + ci(eet; — t) — C' > 0. Hence CNP-ER
deduces end(A;) = t+1+ (eet; =) + (34, 24, E(A;,1) — C)/c;, which strictly exceeds the current
value of eet;. Consequently, when the applications of CNP-ER reach quiescence, the obtained earliest
start and end times of A; are at least as good as those that are given by CNP-TT. O



Remark: In this proof, we have applied CNP-ER to intervals of the form [t,¢ + 1). In fact, since
E(A;j,t) is constant between Ist; and eet; and since p; (t1) = eet; — t; for any ¢; in [r;, eet;), one can
limit the application of CNP-ER to intervals [t1,t2) of the form [Ist;, eety,) or [r;, eety,) with A; # A,
(and no constraint on Ayg).

Proposition 73. CP-TT < CP-ER

Proof. Similar to the above, using the fact that an interruptible activity A; contributes to the
Time-Table if and only if start(A;), proc(A;) and end(A;) are bound to values such that the relation
start(A;) + proc(A;) = end(A;) holds. O

10.2.5 The One-Machine Non-Preemptive Case

Proposition 74.

FE-TT = CP-TT < FE-EF = 1P-EF = CP-ER
CP-DISJ < FE-EF = |P-EF = CP-ER
CNP-EF1 < CP-ER < CNP-ER

CNP-EF2 < CP-ER < CNP-ER

CNP-TT < CNP-ER

Proof. See Sections 10.2.3 and 10.2.4. O
Proposition 75. CNP-TT < CNP-DISJ
Proof. See Section 8.1.2 O

Proposition 76.

FE-TT = CP-TT < CNP-TT

CP-DISJ < CNP-DISJ < CNP-ER-DISJ
FE-EF = 1P-EF < INP-EF = CNP-EF1
CNP-DISJ < INP-NFNL

CNP-NFNL < INP-NFNL

Proof. Each of these relations is obvious when we assume that the activities have fixed processing
times. 0

Proposition 77. FE-EF = 1P-EF = INP-EF = CNP-EF1 = CP-ER

Proof. This follows from the previous dominance relations. An alternative proof of 1P-EF = 1NP-
EF (under the assumption that activities have fixed processing times) appears in Section 8.2.4. This
proof shows that the difference between the two rules serves only to avoid repeated iterations of the
algorithm. O

Proposition 78. CNP-DISJ < CNP-ER

Proof. Let’s assume that r; + p; + p; > Jj and that the adjustment has some impact on r; for
instance, i.e., r; < r; + p;. Let us compute the value Wgy(Aj,t1,t2) with ¢t = r; and to = r; + p;.

Wasn(Aj, t1,ta) = min(ts — t1,p] (t1),p; (t2))
p;'(tl) = max(0, p; — max(0,t; —r;))
p; (t2) = max(0, p; — max(0,d; —t2))

It is clear that each of the three terms to — t1, p;r (t1) and p; (t2) is positive. Hence Wy (A4;, i, r; +
pi) > 0. SodT(A;, t1,t2) > 0 and, therefore, end(A;) > r;+p;, which in turn leads to an improvement
of at least 1 for r;. Since the same reasoning can be applied while r; < 7; +p;, we are sure that after

some application of the rule, we have r; > r; + p; which corresponds to the adjustment computed
by CNP-DISJ. O



Proposition 79. CP-TT < CP-DISJ

Proof. When CP-TT is used (rather than CNP-TT), an activity A; contributes to the Time-Table
if and only if start(A;), proc(A;) and end(A;) are bound to values such that the relation start(A;) +
proc(A;) = end(A;) holds. If the earliest start time or end time of an activity A4, is modified by CP-
TT, then there exists such an activity A; and a time ¢ with r; <t <r;+p;andr; <t < Jj =7rj+p;.
Then the second and the fourth disjuncts of the disjunctive constraint

[start(A;) + pi + pj < end(A;)]
Vo [start(A;) + pi + pj < end(A;)]
Vo [start(A;) + pi + pj < end(4;)]
Vo [start(A;) 4+ pi + pj < end(A;)]

are discarded and eet; is updated to the minimum of 7; + p; + p; and r; + p; + p;. Since A; is
not interruptible, r; is updated to the minimum of r; + p; and 7; + p;. In both cases, this new
value is greater than the initial value of r;. Since CP-TT and CP-DISJ are both monotonic and
since whenever CP-TT updates r; or eet;, CP-DISJ also does, it can be concluded that CP-TT <
CP-DISJ. O

10.3 Non-Dominance Relations

Section 10.2 states a number of dominance relations between constraint propagation rules. In this
section, we provide examples that show that some rules are not dominated by others. Each example
is defined by the list of the cases (FE, CP, 1P, CNP, 1NP) being studied, the resource capacity C,
and a set of activities {A;, A;,...} with given earliest and latest start and end times, processing
times, and capacity requirements.

For each example, each rule that performs some deduction is not dominated by the conjunction
of those rules that perform no deduction. In particular, each rule that detects a contradiction (e.g.,
when the domain of some variable becomes empty) is not dominated by the conjunction of the rules
that perform no deduction.

10.3.1 General Counterexamples

This section provides a series of counterexamples with one machine and Vi,r; + p; = eet; A Ist; +
pi = d;. These counterexamples are fairly general as they apply in all the considered cases FE,
CP, 1P, CNP and INP. The non-dominance relations that are established by the first and the
second counterexamples are actually of interest in the five cases, while the non-dominance relations
established by the following counterexamples are of interest in the non-preemptive cases CNP and
1INP.

Counterexample A for FE, CP, 1P, CNP, 1NP

c=1

pi=pj=pr=p=1
ri=r;=rp=1=0

eet; = eet; = eety, = eet) =1
Ist; = 100, lst; = Isty, = Ist; =2
di=101,d; =dr, =d; =3

Time-Table constraints and disjunctive constraints deduce nothing. All the Edge-Finding rules,
the CP-ER rule and the CNP-ER rule deduce either that A; cannot start before 3 or that A; cannot
end before 4. CNP-NFNL, INP-NFNL and CNP-ER-DISJ deduce only that A; cannot start before
1. When r; and eet; are set to respectively 1 and 2, Time-Table constraints, disjunctive constraints,



CNP-NFNL, INP-NFNL and CNP-ER-DISJ make no additional deduction and CNP-EF2 no longer
applies. Hence this counterexample shows:

e that Time-Tables and disjunctive constraints do not dominate any other technique;

e that CNP-NFNL, INP-NFNL and CNP-ER-DISJ (even with the help of Time-Tables and
disjunctive constraints) do not dominate any of FE-EF, 1P-EF, INP-EF, CNP-EF1, CNP-
EF2, CP-ER and CNP-ER;

e that the non-monotonic CNP-EF2 rule (even with the help of CNP-NFNL, INP-NFNL, CNP-
ER-DISJ, Time-Tables and disjunctive constraints) does not dominate any of FE-EF, 1P-EF,
INP-EF, CNP-EF1, CP-ER and CNP-ER.

Counterexample B for FE, CP, 1P, CNP, 1NP

Cc=1
pi=10,p; =1
TiZTjZO

eet; = 10, eet; = 1
lSti = 10, lStj =9
d; = 20, Jj =10

The Time-Table propagation rules FE-TT, CP-TT and CNP-TT deduce nothing. All the other
rules deduce either that A; cannot start before 1 or that A; cannot end before 11. Hence, the
Time-Table propagation rules never dominate any other rule.

Counterexample C for CNP, 1INP

c=1

pi=p; =9
r;=1,7r; =0
eet; = 6, eet; =5
Ist; =95,1lst; =0
di =100,d; =5

All propagation rules deduce start(A;) > 5 or end(A;) > 10 except CNP-EF2 which is blocked
by the condition r; < rq. This proves that CNP-EF2 dominates no other rule.

Counterexample D for CNP, 1INP

C=1
pi =11,p; =10
7”7;20,7”1‘ =10

eet; = 11, eet; = 20
lsti = 307 lStj =10
di =41,d; =20

The CNP-NFNL rule deduces nothing while all the other rules deduce either that A; cannot
start before 20 or that A; cannot end before 21. Let us remark that CNP-NFNL does not apply
only because the condition rq < r; is not satisfied.



Counterexample E for CNP, INP

c=1
pi=pj=2pp,=1
rp=r; =01, =1

eet; = eet; = 2, eely, = 2
Ist; = lst; = 3, Ist;, = 99
di = d; = 5,d), = 100

This example shows that the “Not-First” and “Not-Last” rules are not dominated by the con-
junction of all other rules. Indeed, INP-NFNL and CNP-NFNL deduce that Ay cannot start before
2 while all the other rules deduce nothing.

Counterexample F for CNP, 1INP

c=1
pi =3,pj =2
T’iZO,TJ‘:Q

eet; = 3, eet; =4
lsti = 2, lStj =98
d; = 5,6@ =100

The rules CNP-TT, CNP-ER, CNP-ER-DISJ, CNP-DISJ, INP-NFNL and CNP-NFNL deduce
that A; cannot start before 3 while all other rules deduce nothing.

Counterexample G for CNP, 1NP

c=1

pi=3,pj =Lpr=3,p =3
ri=2,1; =21, =0, =1

eet; = O, eet; = 3, eely, = 3, eet; = 4
Ist; =97, Ist; = 8, Ist, = 8,Ist;y = 6
di =100,d; = 9,d, =11,d, =9

The CNP-ER-DISJ rule deduces start(A;) > 4. The INP-NFNL and CNP-NFNL rules deduce
start(A;) > 3. The other rules deduce nothing. The reader can verify than when r; is set to 3,
none of the fifteen rules apply. Even CNP-ER-DISJ cannot deduce start(A;) > 4 when r; = 3. This
illustrates the non-monotonic behavior of CNP-ER-DISJ.



10.3.2 A One-Machine Pree

Counterexample H for CP, 1P

mptive Counterexample

C=1
pi=p;=1,pr=06

r

i:2arj:5ark:0
eet; = 3, eet; = 6, eely, =7

Ist; =2,1st; =5,1st), =1
d = 3,d, = 6,dy — 8

This example applies only in the preemptive case since eety is not equal to ry + pg. All the
preemptive rules deduce that Ay cannot end before 8, except CP-DISJ, which deduces nothing.

10.3.3 Cumulative Counterexamples

Counterexample I for CP, CNP

Cc=2

ci=cj=cp =1
pi=pj=pr=1
r;=1r; =1, =0

eet; = eet; = eety, = 1

This example shows that, in the cumulative case, the disjunctive constraints CP-DISJ, CNP-DISJ
and CNP-ER-DISJ cannot be used alone. Indeed, all the variables are instantiated, the resource

constraint is violated, and these rules do
rules detect the contradiction.

not apply. All the other cumulative constraint propagation

Remark: The generalization of CNP-DISJ to triples of activities with ¢; +¢; + ¢ > C (cf,
Section 10.1.2) also enables the detection of the contradiction.

Counterexample J for CP, CNP

C=5
ci=cj=cp=2
pi=pj =2,pp =38
ri=1; =3,1,=0
eet; = eet; =5, eely, = 8
Ist; = Ist; = 3, Isty; =0
di=d;=5.d, =8

This example shows that, in the cumulative case, the disjunctive constraints CP-DISJ, CNP-DISJ
and CNP-ER-DISJ, the Edge-Finding rules FE-EF and CNP-EF1, and the “Not-First, Not-Last”

rules CNP-NFNL cannot be used alone.

Indeed, all the variables are instantiated, the resource



constraint is violated, and these rules do not apply. All the other cumulative constraint propagation
rules, except FE-TT, detect the contradiction.

Remark: The generalization of CNP-DISJ to triples of activities with ¢; +¢; + ¢, > C (cf,,
Section 10.1.2) also enables the detection of the contradiction.

Counterexample K for CP, CNP

C=6

C7;=2,Cj=5
pi=6,p; =4
T’i:2,7"j=0

eet; = 8, eet; =4
lsti = 94, lStj =5
di =100,d; =9

The CP-DISJ and the CNP-DISJ rules deduce either that start(A;) > 4 or that end(A4;) > 10 while

all the other rules deduce nothing. This shows that in the cumulative case, the disjunctive rules are
not dominated by any of the other rules. This results from the fact that the disjunctive rules apply
even when ¢; + ¢; is just a little greater than C'.

Counterexample L for FE, CP, CNP
C=5

ci=cj=cp=2
pi=22,pj =pip =24

v =1; =71, =0

eet; = 22, eet; = eely, = 24
Ist; = 78, Ist; = Isty, = 2
d; = 100,d; = dj, = 26

FE-TT, CP-TT, CP-DISJ, CNP-DISJ, CNP-ER-DISJ deduce nothing. CNP-TT and CNP-
NFNL both deduce that A; cannot start before 24. CNP-EF1 and CNP-EF2 deduce only that A;
cannot start before 9.

FE-EF deduces that A; cannot end before 28. In the FE and CP cases, this does not relaunch
any propagation, even if FE-TT, CP-TT and CP-DISJ are active. In the non-preemptive case, this
implies that A; cannot start before 6. Then FE-EF stops.

CP-ER with t; = 0 and t2 = 26 provides end(A;) > 26 + (96 + 44 — 130)/2 = 31. In the
non-preemptive case, this implies start(4;) > 9. Then CP-ER enters in a series of iterations:

e CP-ER with t; = 9 and ¢ = 26 provides end(A;) > 26 4 (60 + 44 — 85)/2, hence end(A4;) > 36,
which in the non-preemptive case implies start(A;) > 14.

e Then CP-ER with ¢; = 14 and ¢ = 26 provides end(A;) > 26 + (40 + 44 — 60)/2 = 38, which
in the non-preemptive case implies start(A;) > 16.

e Then CP-ER with ¢; = 16 and ¢ = 26 provides end(A;) > 26 + (32 + 44 — 50)/2 = 39, which
in the non-preemptive case implies start(A;) > 17.

e Then CP-ER with t; = 17 and t2 = 26 provides end(A;) > 26 + (28 + 44 — 45)/2, hence
end(A;) > 40, which in the non-preemptive case implies start(A;) > 18.

e Then CP-ER stops with this result. It can be seen that there exists a partially elastic schedule
of A; and Ay, that enables A; to execute between 18 and 40.



Similarly, CNP-ER enters in a series of iterations:

CNP-ER with ¢; = 2 and to = 24 provides end(A;) > 24 + (88 + 40 — 110)/2 = 33, which
implies start(A4;) > 11.

Then CNP-ER with ¢; = 11 and t2 = 24 provides end(A;) > 24 + (52 + 44 — 65)/2, hence
end(A;) > 40, which implies start(4;) > 18.

Then CNP-ER with ¢; = 18 and ¢ = 24 provides end(A;) > 24+ (24 + 44 —30)/2 = 43, which
implies start(A;) > 21.

Then CNP-ER with ¢; = 21 and t2 = 24 provides end(A;) > 24 + (12 4+ 44 — 15)/2, hence
end(A;) > 45, which implies start(A4;) > 23.

Then CNP-ER with ¢; = 23 and to = 24 provides end(A4;) > 24 + (4 + 44 — 5)/2, hence
end(A;) > 46, which implies start(A4;) > 24.

Hence, in the preemptive case, FE-EF is not dominated by CP-TT 4+ CP-DISJ and CP-ER is
not dominated by FE-EF + CP-TT + CP-DISJ.

In the non-preemptive case, only CNP-TT, CNP-NFNL and CNP-ER deduce start(A;) > 24.
CP-ER deduces start(A;) > 18. CNP-EF1 and CNP-EF2 deduce start(A;) > 9 and FE-EF deduces
start(A;) > 6.

Counterexample M for CP

C=3
ci=2,¢ci=cp=1
pi=2,pj=pr =4
r,=0,r;=rp,=1

eet; = 3, eet; = eety, = 5
Ist; = 3,1st; = lst, = 1
d,=6,d, = dy =5

CP-TT deduces that A; must start at time 0 and end at time 6, while FE-TT, FE-EF, CP-ER
and CP-DISJ deduce nothing.

10.4 Summary

This section summarizes the results of the previous sections. Each of the FE, CP, 1P, CNP and 1NP
cases is considered in turn.

10.4.1 The Fully Elastic Case

The FE-EF rule strictly dominates the FE-TT rule (¢f., section 10.2.1 and counterexamples A, B
and L).

Let us remark, however, that the FE-TT rule is not really dominated if the same E(A;, t) variables
appear in several constraints.

10.4.2 The Cumulative Preemptive Case

In the cumulative preemptive case, we have the following results:

e FE-TT < FE-EF < CP-ER

e FE-TT < CP-TT



CP-ER £ FE-EF + CP-TT + CP-DISJ (counterexample L)

CP-TT £ CP-ER + CP-DISJ (counterexample M)

CP-DISJ £ CP-ER + CP-TT (counterexample K)

FE-EF £ CP-TT + CP-DISJ (counterexample A)

FE-TT £ CP-DISJ (counterexample H)

10.4.3 The One-Machine Preemptive Case

In the One-Machine preemptive case, we have the following results:
e FE-TT = CP-TT
e FE-EF = CP-ER = 1P-EF
e CP-TT < 1P-EF

CP-DISJ < 1P-EF

1P-EF £ CP-TT + CP-DISJ (counterexample A)

CP-DISJ £ CP-TT (counterexample B)

CP-TT £ CP-DISJ (counterexample H)

10.4.4 The Cumulative Non-Preemptive Case
The following results hold:

e FE-TT < CP-TT < CNP-TT < CNP-ER

e FE-TT < FE-EF < CNP-EF1 < CP-ER < CNP-ER
e CNP-EF2 < CP-ER < CNP-ER

e CP-DISJ < CNP-DISJ

e CP-TT < CP-ER

Many non-dominance relations have been proven in Section 10.3. In particular no other binary
relation, comparing one rule with another, holds.

10.4.5 The One-Machine Non-Preemptive Case
The following results hold:

e FE-TT = CP-TT
e FE-EF = INP-EF = 1P-EF = CNP-EF1 = CP-ER
e CP-TT < CNP-TT < CNP-DISJ < INP-NFNL

CP-TT < CP-ER < CNP-ER

CP-TT < CP-DISJ < CP-ER < CNP-ER

CNP-EF2 < CP-ER < CNP-ER

CNP-TT < CNP-DISJ < CNP-ER



e CP-DISJ < CNP-DISJ < CNP-ER-DISJ
e CNP-NFNL < INP-NFNL

As in the cumulative non-preemptive case, many non-dominance relations have been proven in
Section 10.3. In particular no other binary relation, comparing one rule with another, holds.

The following tables summarize the results. For each couple of rules Rq and R4, the entry at row
R1 and column R indicates whether R dominates Ro. If R; dominates R, the entry is “Yes”;
otherwise, a list of counterexamples showing that Rs is not dominated by R, is provided.

Ri\R2 | FE-TT | FE-EF
FE-TT Yes ABL
FE-EF Yes Yes

Table 10.1: Comparison in the FE case. Does Ri dominate Ry ?

Ri\R2 | FE-TT | CP-TT | CP-DISJ | FE-EF | CP-ER
FE-TT Yes JM BK ABL ABJL
CP-TT Yes Yes BK ABL ABL
CP-DISJ HI HIJM Yes AHIL | AHIJL
FE-EF Yes JM K Yes JL
CP-ER Yes M K Yes Yes

Table 10.2: Comparison in the CP case. Does R dominate Ro 7

R1\R2 FE-TT | CP-DISJ | FE-EF
FE-TT CP-TT Yes B AB
CP-DISJ H Yes AH
FE-EF 1P-EF CP-ER Yes Yes Yes

Table 10.3: Comparison in the 1P case. Does R1 dominate Ry 7
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FE-TT Yes J FJL | BK | BFK | ABL | ABL | ABJL | ABEFGL | ABJL | ABFJL | ABFG
CP-TT Yes | Yes FL BK | BFK | ABL | ABL | ABL | ABEFGL | ABL ABFL | ABFG
CNP-TT Yes | Yes | Yes BK BK AB AB AB ABEG AB AB ABG
CP-DISJ I IJ | FIJL | Yes F AIL | AIL | AIJL | AEFGIL | AIUL | AFILJL AFG
CNP-DISJ I 1J 1IJL Yes Yes AIL | AIL | AIJL AEGIL AIJL AIJL AG
FE-EF Yes J FJL K FK Yes L JL EFGL JL FJL FG
CNP-EF1 Yes J FJL K FK Yes Yes J EFGL JL FJL FG
CNP-EF2 C C CFL | CK CF AC AC Yes CEFGL ACL ACFL CFG
CNP-NFNL D DJ DJ DK DK AD AD ADJ Yes ADJ ADJ DG
CP-ER Yes | Yes FL K FK Yes Yes Yes EFGL Yes FL FG
CNP-ER Yes | Yes | Yes K K Yes Yes Yes EG Yes Yes G
CNP-ER-DISJ I 1J 1JL K K AIL | AIL | AIJL EIL AIJL AIJL Yes

Table 10.4: Comparison in the CNP case. Does R dominate Ro 7
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FE-TT CP-TT Yes F B BF AB AB AB | ABEFG | ABEFG | ABF | ABFG
CNP-TT Yes | Yes B B AB AB AB ABEG ABEG AB ABG
CP-DISJ Yes F Yes F A A A AEFG AEFG AF AFG
CNP-DISJ Yes | Yes Yes Yes A A A AEG AEG A AG
FE-EF 1P-EF CP-ER | Yes F Yes F Yes Yes Yes EFG EFG F FG
CNP-EF1 INP-EF Yes F Yes F Yes | Yes Yes EFG EFG F FG
CNP-EF2 C CF C CF AC AC Yes CEFG CEFG | ACF | CFG
CNP-NFNL D D D D AD | AD AD Yes D AD DG
INP-NFNL Yes | Yes Yes Yes A A A Yes Yes A G
CNP-ER Yes | Yes Yes Yes Yes | Yes Yes EG EG Yes G
CNP-ER-DISJ Yes | Yes Yes Yes A A A E E A Yes

Table 10.5: Comparison in the 1NP case. Does R dominate Ry 7




Chapter 11

Propagation of Objective
Functions

In our model, a variable criterion represents the value taken by the objective function.
criterion = F(end(A1), ..., end(Ay)) (11.1)

Considering the objective constraint and the resource constraints independently is not a problem
when F' is a “maximum” such as Cpax or Tax. Indeed, the upper bound on criterion is directly
propagated on the completion time of each activity, i.e., deadlines are efficiently tightened. The
situation is much more complex for sum functions such as > w;C;, > w;T; or > w;U;. For these
functions, the constraint (11.1) has to be taken into account at each step of the search tree. An
efficient constraint propagation technique must consider the resource constraints and the objective
constraint simultaneously. In the following sections, we study three objective functions: »_ w;U;,
> T; and the minimization of setup times.

In all cases, we restrict our study to the situation where each activity requires one machine among
a set of m parallel identical machines. So we assume that the resource capacity is cap(R) = C = m.
For total tardiness, we are even more restrictive since we only consider the situation where m = 1.

11.1 Total Weighted Number of Late Activities

As far as the > w;U; objective function is concerned, our resource constraint is strongly related to
the classical problem P|r;| > w;U;. However, in the classical problem, a late job can be scheduled
arbitrary late, while in our model a late activity still has to execute before its deadline.

Many researchers have worked on special cases of P|r;| Y w;U;. We first review the known com-
plexity results under several assumptions, (e.g., one machine vs. m machines, preemption vs. non-
preemption, equal processing times vs. arbitrary processing times, equal release dates vs. arbitrary
release dates, equal weights vs. arbitrary weights). There are few results for the problem where
the number of machines is unknown and most results apply for Pm/|r;| > w;U;. Without loss of
generality, we can suppose in Plr;| > w;U; that r; + p; < d;, for all 4, since otherwise J; cannot be
done on time.

11.1.1 Complexity Results
Unit or Equal Processing Times

When Vi, p; = p, most of the problems become polynomially solvable. We refer to Chapters 2 and 3
for a detailed study of these problems.



Unweighted Case

1jr;| > U; is NP-hard in the strong sense and is therefore unlikely to be solvable in polynomial time
[108]. However, some special cases are solvable in polynomial time. Moore’s well-known algorithm
[170] solves in O(nlogn) steps the special case where release dates are equal 1|| Y U;. Moreover,
when release and due dates of jobs are ordered similarly (r; < r; = d; < d;), the problem is solvable
in a quadratic amount of steps [129]. This result of Kise, Ibaraki and Mine has been extended by
Dauzere-Péres and Sevaux [81] to the more general case where [r; < 7;] = [d; < d;]V[rj+pj+p; > d;].

Weighted Case

The simple problem 1|| Y w;U; is already NP-hard. However, it can be solved in pseudo-polynomial
time by dynamic programming [145]. The same result also applies for any fixed number of machines

Preemption

On a single machine, relaxing non-preemption is only of interest if release dates are distinct (oth-
erwise preemptive schedules can be transformed into non-preemptive ones by rescheduling jobs in
non-increasing order of their completion times). Lawler [142] has proposed a pseudo-polynomial al-
gorithm for the Preemptive One-Machine Problem with weights 1|r;, pmin| > w;U;. Time and space
bounds of this algorithm are respectively O(n*W?2) and O(n?W), where W is the sum of the weights
of the jobs. The time and space bounds of Lawler’s algorithm have been improved in [14] for the
unweighted case, to respectively O(n*) and O(n?). Allowing preemption on parallel machines does
not make the problem easier since Du and others have shown that P2|pmtn,r;| " U; is NP-hard
[92].

Machines | Pmtn. | Release | Proc. | Weights | Complexity Status
Dates Times
1 yes/no no any no O(nlogn) [170]
1 no yes any no NP-hard [108]
1 yes yes any yes O(n*W?) [142]
1 yes yes any no O(n®) [142], O(n*) [14]
1 no yes Di=D no O(n®logn) [53, 109]
1 no yes pi=p yes O(n") Chapter 2
m no yes pi=0p yes O(n*™**) Chapter 3
1 yes yes pi=p yes O(n'?%) Chapter 2
m yes yes Di=1p no open
m yes no pi=p yes O(n2mm!) Chapter 3
m no no pi=0p yes Assignment Pb. e.g., [86]
m no yes pi = yes Assignment Pb. e.g., [86]
2 yes yes any no NP-hard [92]
m yes/no no any yes pseudo-polynomial [144]

Table 11.1: Complexity results

11.1.2 A Lower Bound of the Number of Late Activities

Obtaining a good lower bound of the weighted number of late activities is the first step of the
constraint propagation process. This lower bound is also a lower bound for the domain of the
variable criterion. Relaxing non-preemption is a well-known technique to obtain good lower bounds.
Unfortunately, the preemptive problems remain difficult (¢f., Table 11.1) except for m = 1 and equal
weights. In such a case, the best available algorithm still runs in O(n*) and it is hardly usable in
practice (cf., the computational tests performed in [14]). A “relaxed preemptive lower bound”, i.e.,
a slightly stronger relaxation than the preemptive relaxation, can be used. As shown below, it can



be computed in O(n? logn) and is valid for all type of resource constraints (either with one or several
machines).

First, recall that the fully elastic relaxation (Section 9.1) transforms a cumulative resource con-
straint into a preemptive One-Machine constraint. From now on, we study the Preemptive
One-Machine Problem with weights. The lower bounds and the deductions made on this latter
resource constraint will be immediately applied on the initial problem (e.g., if there are 3 late activ-
ities on the preemptive One-Machine schedule, there are at least 3 late activities on the cumulative
problem; if the earliest start time of the activity A; is adjusted to x on the preemptive problem, the
corresponding adjustment will be [Z]).

Let us recall some well-known results on the One-Machine Problem. Its preemptive relaxation
is polynomial and has some very interesting properties:

e There exists a feasible preemptive schedule if and only if over any interval [t1,¢2), the sum of
the processing times of the activities in {A4; : [t; < r;] A [d; < t2]} is lower than or equal to
to — t1. It is well known that relevant values for t; and to are respectively the release dates
and the deadlines [55].

e Jackson’s Preemptive Schedule (JPS) is feasible (i.e., each activity ends before its deadline) if
and only if there exists a feasible preemptive schedule.

Now assume that JPS is feasible. Proposition 80 highlights the structure of the time intervals [t1,¢2)
that are full on JPS, i.e., such that

Z pi=ta—t

ty <ry
Ai: =
{ di <ty

Proposition 80. If two overlapping intervals are full, their intersection is full.

Proof. Let [11,72) and[f1, 02) be such intervals and let us assume, without any loss of generality that
01 <71 (c¢f., Figure 11.1). If 75 < 62, the lemma obviously holds. Assume then that 7o > 6. Notice
that

{A;:01 <rind; <02} C{A; 101 <1 Nd; < T}
{Ai:m <rindi <7} C{A;: 01 <riANd; < T2}

Hence, the load of the machine over [01, 72) is
Z Pi = Z Di + Z Pi — Z Di
b <r; th <r; 1 <71y 1 <71y
d; <7 d; < 6 d; <7 d; <0
Since the load of the machine over [f1, 72) is not greater than 75 — 61 and since the loads over [y, 72)
and [01,02) are respectively 75 — 71 and 6y — 61,
Yo pizb-btn-n—(n-0)>0-n

T <75

d; < 0y
Consequently, the intersection is also full. O
We introduce a decision variable x; per activity that equals 1 when the activity is on-time and 0

otherwise. Notice that if d; < d;, A; is on-time in any solution, i.e., ; = 1. In such a case we adjust
the value of d; to d; (this has no impact on solutions) so that due dates are always smaller than or



full

T T

Figure 11.1: Full intervals.

equal to deadlines. We also assume that there is a preemptive schedule that meets all deadlines (if
not, the resource constraint does not hold and a backtrack occurs). The following Mixed Integer
Program (MIP) computes the minimum weighted number of late activities in the preemptive case:

min Z w; (1 — ;)
1

Vi1, Via > 11, Z pi + Z pit; <to—t (11.2)

u.c. S(t1,t2) P(t1,t2)
Vi€ {1,...,n},z; € {0,1}

where S(t1,t2) is the set of activities that are sure to execute between t; and ¢t and where P(ty,t2)
is the set of activities that are preferred to execute between t; and t5.

S(tl,tg) = {AiIT’iZtl/\C{iStQ}
P(tl,tg) = {Ai:mztl/\cﬁ;>t2 /\diStQ}

Actually, it easy to see that the relevant values of t; and 3 correspond respectively to
e the release dates,
e the due dates and the deadlines.

Hence, there are O(n?) constraints in the MIP. In the following, the notation (¢,%3) refers to the
resource constraint over the interval [¢1,t2). We now focus on the continuous relaxation of (11.2)
in which the following constraints are added : For any activity A; such that r; + p; > d;, i.e., for
any late activity, x; = 0.

minZwi(l — ;)
1 _
Vit € {’I“z'},vtg S {dz} U {dz} (tQ > tl)
Z Dpi + Z pir; S ta — 1 (11.3)
u.c. S(t1,t2) P(t1,t2)
Vi,ri +pi >di = x; =0
Vie{l,...,n},z; €[0,1]

(11.3) can be solved in O(n? logn) steps. To achieve this result, we first provide a characterization of
a vector that realizes the optimum. From now on, suppose that activities are sorted in non-increasing
order of w; /p; (this value corresponds to a cost per unit). We introduce the notion of well-structured
instances. As we will see later on, (11.3) can be solved very efficiently for well-structured instances.
Instances that are not well-structured are modified to become well-structured.

Definition 29. An instance is well-structured if and only if for any pair of activities A; and A;
with © < j,

—
S
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S
3
INA



Proposition 81. For any well-structured instance, the largest vector (according to the lezicographical
order) satisfying all the constraints of (11.3) realizes the optimum of (11.3).

Proof. Let Y = (Y7,...,Y}) be the largest vector (according to the lexicographical order) satisfying
all the constraints of (11.3), i.e., Y7 is maximal, Y5 is maximal (given Y7), Y3 is maximal (given Y;
and Y), ..., Y, is maximal (given Y,...,Y,_1). Moreover, let X = (X1,...,X,,) be the largest
(according to the lexicographical order) optimal vector of (11.3). Suppose that X # Y; let then u
be the first index such that X, < Y,. Consider the set K of constraints that are saturated at X.

K ={(ti,to) : Ay € P(ti,ta) A D> pit+ > piXi=ta—t1}
S(t17t2) P(t17t2)

If K is empty, then none of the constraints containing the variable x,, is saturated at the point X.
X, <Y, ensures that X,, < 1 and that z, is not constrained to be equal to 0 due to the second set
of constraints; thus, X is not an optimum of (11.3). Hence K is not empty. Let then (m,72) € K
be the pair such that 7p is maximum and 75 is minimum (given 71). Let (61,62) € K be the pair
such that 5 is minimum and 6, is maximum (given 6s).

Suppose that 6; < 7. Since A, € P(r1,72) and A, € P(61,05), we have 6; < 7, < r, < d, <
02 < 1. We claim that the constraint (71, 602) is also saturated. To prove our claim, we introduce
for each activity A; two fictive activities A and Aj ;. They have the same earliest start time
i = T,,,; = Ti, their processing times are respectively p; = p; X; and p;,,; = p;(1 — X;), their latest
end times are respectively dj = d; and d;, ; = d;. If A; is on-time, it corresponds to the fictive
activity A} and otherwise to Aj, ;. The constraints of (11.3) hold, hence there is a preemptive
schedule of these activities. On top of that, the time intervals [r1,72) and [01,602) are full. These
intervals overlap in time thus, according to Proposition 80, the interval [71,02) is full; which leads
(11,62) € K for the initial problem. This, together with 1 < 71 contradicts our hypothesis on the
choice of 05.

Now suppose that 61 = 71 = ¢; and 03 = 79 = to. The pair (¢1,t2) is the unique minimal
saturated constraint containing the variable z,,. We claim that among activities in P(¢1,t2), there
is one, say A,, such that v > « and X,, > 0 (otherwise we could prove, because X, < Y,, that X,
can be increased; which contradicts the fact that X is optimal). Consider now X’ the vector defined
as follows: Vi ¢ {u,v}, X! = X; and X/, = X,, + ¢/p, and X = X, — €¢/p,, where € > 0 is a small
value such that € < p,(1 — X,,), € < p, X, and such that for any non-saturated constraint (¢}, }),

et Y pit Y piXi<th—t]

S(t,t5) P(t7,:t5)

First recall that activities are sorted, hence ew,, /p, — ew,/p, > 0. Thus, Y w;(1 — X}) <> w;(1 —
X;). Moreover, X' is “better” for the lexicographical order than X. Second, because of the definition
of €, the constraints that were not saturated for X are not violated for X’. Third we claim that the
saturated constraints in K (for the vector X) that contain the variables x,, also contain z,. Indeed,
because A, and A, both belong to P(t1,t2), we have d,, < dy and d, < d,. On top of that, u < v
thus, because the instance is well-structured, we have d, < d,. Hence, a saturated constraint that
contains z,, (and hence include the interval [t1,t2)) also contains z,,. As a consequence X’ meets all
constraints. This contradicts our hypothesis on X. O

Proposition 81 induces a simple algorithm (Algorithm 17) to compute the optimum X of (11.3).
Each time, we compute the maximum resource constraint violation if the activity is fully on-time
(lines 6-18). Given this violation, the maximum value X; that the variable z; can take is computed.
This algorithm runs in O(n?) since there are n activities A; and since for each of them O(n?)
violations are computed, each of them in linear time.

Algorithm 18 makes the same computation as Algorithm 17 but uses JPS to compute the vio-
lation. The procedure “ComputeJPS’ of Algorithm 18 is called for several values of i. It computes
the JPS of the fictive activities A',..., A}, A} . ,,..., A}, as defined in the proof of Proposition 81.
EndTimeJPS[k] is the end time of A) on JPS. If the processing time of one of these activities is



Algorithm 17 An O(n*) algorithm to compute the violations

1: for i : =1 ton do

2: X; :=0.0

3: end for

4: for i :=1ton do

5. if r; + p; < d; (otherwise A; is late, i.e., X; := 0.0) then
6: X; := 1.0, Violation := 0.0

7 for all constraint (t1,t) s.t. t1 € {r,},t2 € {d,} U{d.} do
8: total :== 0.0

9: for u:=1ton do

10: if t; <7, and d, < t3 (i.e., A; € S(t1,12)) then
11: total := total + p,,

12: end if

13: if t <r, and d, <ty <d, (i.e., A; € P(t1,t2)) then
14: total := total + p, X,

15: end if

16: end for

17: Violation := max( Violation, total — (ta — t1))

18: end for

19: X := (pi — Violation)/p;

20: end if

21: end for

null then its end time is arbitrarily defined as its release date. JPS can be built in O(nlogn) [54].
Algorithm 18 then runs in O(n?logn).

Proof of the correctness of Algorithm 18. By induction. Suppose that at the beginning of
iteration 4 (line 4), the first coordinates Xy, ..., X;_1 are exactly equal to those of Y, the maximal
vector (according to the lexicographical order) satisfying the constraints of (11.3). Consider the case
Y; = 1. Then, because of the structure of (11.3), there exists a feasible preemptive schedule of the
fictive activities where the processing time of A is p;. Thus, the JPS computed line 7 is also feasible;
which means that no violation occurs. Hence, X; = 1 (line 12). Now assume that Y; < 1.

e We first prove that X; < Y;. Since Y; < 1, the violation computed by Algorithm 17 at step ¢

is positive. Let then (¢1,%2) be the constraint that realizes this violation. We then have

}/i:i to —t1 — Z Pu — Z puXu

pi AuES(t,t2) AuEP(tr da)Au<i

Consider the subset of the fictive activities A, ..., A7, A7, ..., A5, that have a release date
greater than or equal to t; and a deadline lower than or equal to 5. They cannot be completed
before ¢; plus the sum of the processing times of these activities, i.e., before

tl + Z DPu
tl S Tu
Al =
“ { du S t2
= t1+ Z Pu + Z puXu + pi

Au€5(t1,t2) A, € P(tl, tg)
u <1



Algorithm 18 An O(n?logn) algorithm to compute the violations

1: for i : =1 ton do

2 X; :=0.0

3: end for

4: for i :=1ton do

5: if r; + p; <d; then

6: X, := 1.0, ViolationJPS := 0.0

7 ComputeJPS

8 for all fictive activities A}, (1 <k < 2n) do
9: ViolationJPS := max( ViolationJPS, EndTimeJPS[k] — d},)
10: end for

11: X, := (p; — ViolationJPS)/p;

12: end if

13: end for

Hence, the violation on JPS is at least

t + Z Pu + Z PuXu +pi —t2
Ay ES(t1,t2) Au c P(tl,tg)
u <1

Hence X; <Y;.

We now prove that Y; < X;. We have proven that X; < Y; < 1 and thus, ViolationJPS is
strictly positive. Assume that the maximum violation on JPS is realized by A}, 1 < k < 2n.
The violation is EndTimeJPS[k] — d,,. Let t; be the largest time point lower than or equal to
the end time of this activity such that immediately before ¢, JPS is either idle or executing
an activity with a larger deadline than dj. According to the particular structure of JPS, ¢;
is an earliest start time. Notice that between ¢; and J;C, JPS is never idle and the pieces of
activities that are processed are exactly those whose release date are greater than or equal
to t1 and whose deadlines are lower than or equal to J;C. Since the values of X1,...,X;_1,
resulting from the previous iterations, are such that they cannot alone lead to a violation, this
necessarily includes A}. As a consequence, EndTimeJPS[k] is equal to:

i+ Y put > puXu+pi
ASSd) (A€ P(t,d)
u <1

We have presented an efficient algorithm to compute the optimum of (11.3) for well-structured

instances. Figure 11.2 illustrates the use of this algorithm for a well-structured instance with 4
activities.

If an instance is not well-structured, it is easy to relax the deadlines so that it becomes well-

structured. To do so, an iteration is performed over all pairs of activities A;, A;. If i < j, d; <
d;,d; < d;y and d; > d; then d; is momentary set to d;. After this modification, the instance is
well-structured and we can use Algorithm 18 to obtain a lower bound.

Notice that the algorithm does not work for non-well-structured instances. Consider the counter-

example of Table 11.2. The optimum of (11.3) is 3 (A; , A2 and Ajs are respectively scheduled over
[2,3), [0,1) and [1,2)). Unfortunately, the algorithms both find that X; = 1, Xo = 0, and X35 = 0,
i.e., A1, Ay and As are respectively scheduled over [0,1), [1,2) and [2,3).



Act|ripldld|w]|wp

Ay | 7| 2|12{ 10| 10| 50|  Initial instance. In the following, we focus on the fictive activities.

A, | 3| 7|12 10| 30| 43

As | O 5|14 6] 20| 40

Ay | 4| 3|18] 9 51 17

Act|r|p|d 11 2/ 3 4 5 6/ 7/ 8 9 10| 11| 12| 13| 14| 15| 16| 17
A't| 7] 0]10 X, | 00 A'; |A'7 A7 |As [A's [A's |[A's |A's |A's |A's |A's |A's |A'7 |A'7 [A's [A's |A's
A% | 3] 010 X, | 00

A5 0] Of 6 |X5| 00| violation =10

Ayl 4] 0] 9 X, | 00

A's| 7| 2[12 Step 1: Is there a schedule where A,, A,, As, A4 end before their latest
A | 3] 7112 end time ? Yes.

A, | 0] 5|14

A'g | 4] 3|18

Act|r|p|d 11 2| 3 4 5 6/ 7/ 8 9] 10| 11| 12| 13| 14| 15| 16| 17
A7 2[10] (x| 10] (A5 [a5 [A5 A% [As |4 |4 |AT JAT A% A% A% |45 A5 A |A% |A%
AL | 3| 0] 10 X, | 00

A3 0l O] 6/ [X3] 00 violation = 0

A'y| 4 0] 9 X4 | 00

As| 7] 0] 12 Step 2: Try to put A, on time (i.e., the processing time of the fictive
As| 3] 7112 activities A'; and A's are set to 2 and 0) and compute JPS. The maximal
A7 0] 514 violation is 0 hence, X, = 1.0.

A'g | 4] 3|18

Act|r|p|d 1 2| 3| 4/ 5 6/ 7 8 9| 10| 11| 12| 13| 14| 15| 16| 17
A'y| 7 2/10 X:| 10 A'; A A |A, [Ah [AY |AY, (A |AS |AY JA' |AY |AY |AY A [ATs |A's
AL | 3| 710 X, | 07

A3 0l O] 6/ [X5] 00 violation = 2

A'y| 4 0] 9 X4 | 00

A's| 7| 0[12 Step 3: Try to put A, on time (i.e., the processing time of the fictive

A's| 3] 0[12 activities A", and A's are set to 7 and 0) and compute JPS. The maximal
A 0] 5[ 14 violation is 2 hence, at most 5 units of A, can be on time, i.e., X, = 5/1.
A'g | 4] 3|18

Act|r|p|d 1) 2| 3| 4] 5/ 6/ 7/ 8 9 10| 11| 12| 13| 14| 15/ 16| 17
A'y| 7 2|10 X:| 10 A'y |A'5 A5 |A5 [A3 [AY |[AT, |A |AS |AY JA' |A' |A'e [As [A's [A's |A's
A'»| 3| 5|10 X, | 07

A3 Ol 5] 6] |X3 | 06| violation =2

A'y| 4 O] 9 X4 | 00

A's| 7| 0[12 Step 4: Try to put A; on time (i.e., the processing time of the fictive

A's| 3| 2|12 activities A's and A'; are set to 5 and 0) and compute JPS. The maximal
A';| 0] 0f 14 violation is 2 hence, at most 3 units of As can be on time, i.e., X3 = 3/5.
A'g | 4] 3|18

Act|r|p|d 1 2| 3| 4] 5/ 6/ 7/ 8 9 10/ 11| 12| 13| 14| 15/ 16| 17
A't] 7| 2|10 X:| 10 A'y |A' |A'5 |AY [Ay |A'y (A |AL |A, AL |A', (A |A' (A |A's |[A'7 |A',
A'»| 3| 5|10 X, | 07

A'5| 0] 3 6| |X5| 06 violation = 3

A'y| 4| 3] 9 Xs| 00

A's| 7] 0[12 Step 5: Try to put A4 on time (i.e., the processing time of the fictive

A's| 3| 2|12 activities A'y and A's are set to 3 and 0) and compute JPS. The maximal
A'7| O 2|14 violation is 3 hence, A, is late, i.e., X; = 0.

A'g | 4] 0 18

Figure 11.2: Illustration of Algorithm 18
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A 0 100 1 1 3
A, 0 2 1 1 2
As 0 3 2 1 2

Table 11.2: A counter-example for non-well-structured instances

11.1.3 Constraint Propagation

In this section, some deduction rules are presented. They determine that some activities can, must
or cannot end before their due date. Consider an activity A, such that eet, < d, < dy; it can be
either late or on-time. Our objective is to compute efficiently a lower bound of the weighted number
of late activities if A, is on-time (conversely if A, is late). If this lower bound is greater than the
maximal value in the domain of criterion then A, must be late (conversely on-time). Algorithm 18
could be used to compute such a lower bound. However, it would be called n times, leading to a
high overall complexity of O(n3logn). We propose to use a slightly weaker lower bound that can
be computed, after some preprocessing, in linear time, for each activity. We will see that the overall
domain reduction scheme runs in O(n?).

First, deadlines are relazed to a very large value (except for the activities that have to be on-time),
i.e., late activities can be scheduled arbitrarily late. Once this is done, we compute the optimum X
of the linear program obtained with the relaxed deadlines (the instance is well-structured and so we
can use Algorithm 18). It is easy to see that this program can be rewritten as follows:

minZwi(l — ;)
1

Vr;, Vdy >y, Z piti < dp —;
A;€P(rj,dy)
u.c. Vi,ri+pi >di = x; =0
Vi,Ji <d;,=uz;=1
Vie{1,...,n},z; €[0,1]

(11.4)

The second and the third constraint simply take into account the fact that some activities are
known to be late (or on-time). Of course, the lower bound provided by (11.4) is weaker than the
one provided by (11.3) (because deadlines have been relaxed). However, the computation of X is
the basis of our domain reduction scheme.

Late Activity Detection
Let (11.5) be the linear program (11.4) to which the constraint x,, = 1 has been added.

minZwi(l — ;)
1

Vrj, Vdi >y, Z piti < dp —;
Ai€P(r;,dy) (11.5)
Vi,ri+p;i >di = x; =0
Vi,Ji <d;,=uz;=1
Vie{1,...,n},z; €[0,1]
T, =1

u.c.

Assume that there is a feasible solution of (11.5) and let Xo be the optimal vector of (11.5) obtained
by Algorithm 17. Propositions 82 and 83 exhibit two relations that X and Xo satisfy. These relations
are used to compute a lower bound of the weighted number of late activities.

Proposition 82. > p,;Xo; <> p;X;



Proof. Let G(I, T, E) be a bipartite graph, where I = {1,...,n} is a set of vertices corresponding
to the activities, where T' = {¢ : min; r; < ¢ < max; d;} is a set of vertices corresponding to all the
“relevant” time-intervals [t,t+4 1) and where an edge (i,t) belongs to F if and only if A; can execute
on time in [¢,t + 1) (i.e., r; <t < d;). Consider the network flow (¢f., Figure 11.3) built from G by
adding:

e two vertices S, P and an edge (P, 5),

e for each node i an edge (S, %) whose capacity is (i) upper bounded by p; and (77) lower bounded
by p; if d; < d; and by 0 otherwise,

e for each node ¢ an edge (¢, P) whose capacity is upper bounded by 1.

A flow f on G corresponds to a preemptive schedule of the activities where f(S,4) units of each
activity are on-time and where the remaining units are late; f(z,y) being the value of the flow
through the edge (z,y). Hence, to any feasible flow f we can associate the vector X that meets all
the constraints of (11.4):
Pty
bi

Conversely, a feasible flow can be derived from any vector X meeting all the constraints of (11.4)
such that p; X; is integer: Compute the JPS of the activities with a processing time of p; X; and set
f@i,t) =1 if and only if one unit of J; executes at time ¢ on JPS.

Suppose that > p;Xo; > > p;X; then the flow corresponding to X is not maximal in G and
thus there is an augmenting path from S to P. Let then X be the vector corresponding to the
augmented flow. Because of the structure of G, Vi, X;" > X;. On top of that there exists [ such that
X l+ > X;. This contradicts proposition 81. O

An T.

Figure 11.3: Network flow associated to the graph G

Proposition 83. Vi # u, Xo; < X;

Proof. Suppose the proposition does not hold. Let i be the first index such that i # uv and Xo; > X;.
We modify the instance of the problem by removing the activities A, with v > 4 that do not have
to be on-time (i.e., v # u and d, > dy). The activities that have been removed do not influence
Algorithm 17 when computing the ¢ first coordinates of X and of Xo (i.e., for the modified instance,
the ¢ first coordinates of the optimum vector are exactly those of X). Now, consider the modified
instance. We still have ¢ # u and Xo; > X;. Moreover, the activities that have a greater index
than ¢ are on-time. Consider the modified network (Figure 11.4) built from the bipartite graph G
by adding:



e three vertices S, S’, P and two edges, (5,5) and (P, S),

e for each node v (v # 4) an edge (S’,v) whose capacity is (i) upper bounded by 0 if A, has to
be late and by p, otherwise and (i¢) lower bounded by p, if A, has to be on-time and by 0
otherwise,

e an edge (5,4) whose capacity is upper bounded by p; and lower bounded by 0,
e for each node ¢ an edge (¢, P) whose capacity is upper bounded by 1.

For any feasible flow, a vector satisfying all constraints of (11.4) can be built. Conversely, for any
vector satisfying all constraints of (11.4), a feasible flow can be built. The flow corresponding to
Xo is obviously feasible. Moreover the flow on (P,S) for vector X is greater than or equal to the
one for Xo (see Proposition 82). Moreover, the flow on (S,4) for Xo is greater than the one for
X. Hence, because of the conservation law at S, the flow that goes over (S, S’) is not maximal for
Xo. As a consequence, there is an augmenting path from S’ to S for the flow corresponding to Xo.
Let then Xo™ be the vector corresponding to the augmented flow. Because of the structure of G,
Yov # 14, XO:r > Xo,. Hence, for any activity that has to be on-time, XO:Jr =1 and then Xot satisfies
all the constraints of (11.5). Moreover it is better than Xo because:

e If the edge (P, S) is in the augmenting path then 3~ p; Xoj > 3~ p; Xo;.

e If the edge (i,5) is in the augmenting path then we claim that Xo™ is greater, for the lex-
icographical order, than Xo. Indeed, there is an edge from S’ to an activity, say v, in the
augmenting path. Hence, A, does not have to be on-time (otherwise, the edge would be satu-
rated for Xo and it could not belong to the augmenting path). Consequently, v < i and then
Xo} > Xo,.

This contradicts the fact that Xo is optimal. O

Thanks to Propositions 82 and 83, we can add constraints Y p; Xo; < > p; X; and Vi #£ u, x; < X;
to the linear program (11.5). Since we are interested in a lower bound of (11.5), we can also relax
the resource constraints. As a consequence, we seek to solve the following program (11.6) that is
solved in linear time by Algorithm 19.

min Z w;(1 — ;)
1

dopiwi <> piXs (11.6)
Vi #u,z; < X

T, =1

Vie{l,...,n},x; €[0,1]

u.c.

Algorithm 19 A linear time algorithm for late activity detection
for i :=1ton do

Xo; :=0.0
end for
Xo, :=1

MazVal:= > p; X; — pu

for i :=1ton and i # u do
Xo; := min(X;, MaxVal/p;)
MazVal = MaxVal — p; * Xo;

end for




Figure 11.4: Modified network flow associated to the graph G

On-Time Activity Detection

Let A, be an activity such that eet, < d, < d,. A, can be either late or on-time. We want
to compute a lower bound of the number of late activities if it is late. Let XI be the optimal
vector of the linear program (11.4) to which the constraint x,, = 0 has been added. We claim that
S pi Xl <> piX; and that Vi # u, XI; > X; (proofs are similar to the proofs of Propositions 82 and
83). The same mechanism than for the late activity detection then applies: The new constraints
are entered in the linear program while the resource constraints are removed. The resulting linear
program can be also solved in linear time.

Example

Consider the instance of Figure 11.2. Deadlines are relaxed. The optimal vector of (11.4) is X =
1,Xy = 5/7,X3 = 3/5,X4 = 0. The lower bound is then (0 % 10)/2 4+ (2 % 30)/7 + (2 % 20)/5 +
(3 % 5)/3 = 21.57 Assume that the domain of criterion is [22,26]. Let us try to put A4 on-time.
The optimum of (11.6) is Xo; = 1, Xoa = 5/7, Xo3 = 0, X0y = 1. Thus, the new lower bound is
(0% 10)/24 (2% 30)/7+ (5%20)/5+ (0% 5)/3 = 28.57. Given the domain of criterion, we deduce
that A4 must be late.

11.2 Total Tardiness

We propose a set of techniques®, to propagate the Y T; criterion. We restrict our study to the single
machine case and unfortunately, extensions to cumulative problems are not straightforward. We
also assume that there are no initial deadlines (i.e., those that appear in the following algorihms
have been deduced by some domiance rules).

The single machine total tardiness scheduling problem has been widely studied in the literature
(see Section 14.2 for a brief review). Many dominance properties have been proposed in the case
where Vi,r; = 0. In comparison, less efficient lower-bounds have been introduced. In this section,
we focus on constraint propagation, a purely deductive process in which dominance rules cannot
a priori be incorporated. However, we will see that some new dominance rules can be used as a
preprocessing step to compute a very efficient lower bound.

11.2.1 Lower Bounds

Relaxing non-preemption is a standard technique to obtain lower bounds for non-preemptive schedul-
ing problems. Unfortunately, the total tardiness problem with no release dates (for which the pre-
emption is not useful) is already NP-Hard, so some additional constraints have to be relaxed to

LAll the results presented in this section come from [16]



obtain a lower bound in polynomial time. From now on, assume that activities are sorted in non-
decreasing order of due dates. We first recall Chu’s lower bound. Latter we will show how some
new dominance properties can be used to improve this lower bound.

Chu [75] has introduced an O(nlogn) lower bound, Ibchy, that can be computed as follows.
Preemption is relaxed and activities are scheduled according to the SRPT (Shortest Remaining
Processing Time) rule. Each time an activity becomes available or is completed, an activity with
the shortest remaining processing time among the available and uncompleted activities is scheduled
(see Table 11.3 and Figure 11.5). The computation of the lower bound is based on Proposition 84

([75])-

A [ ri]pi]di]
Ay |0 |5 |5
As 1 4 6
As |3 |1 8

Table 11.3: An Instance of 1|r;| Y T;.

al'l d> 013
A] A2 A3 A2 Al

0 Ci Cp Cps)

Figure 11.5: An SRPT Schedule of the Instance of Table 11.3.

Proposition 84. Let [i| denote the index of the activity which is completed in the i*" position in
the SRPT schedule. The total tardiness is at least

Z maX(Cm - di, 0).
i=1

11.2.2 Improving Lower Bounds With Dominance Properties

A dominance rule is a constraint that can be added to the initial problem without changing the value
of the optimum, i.e., there is at least one optimal solution of the problem for which the dominance
holds. Dominance rules can be of prime interest since they can be used to reduce the search space.
However they have to be used with care since the optimum can be missed if conflicting dominance
rules are combined.

Emmons Rules

We recall Emmons Rules and generalize them to take into account release dates. Unfortunately, these
rules are valid if preemption is allowed (or, for some of them, if activities have identical processing
times). Nevertheless, we will see in Section 11.2.2 that these rules can be used in a pre-processing
phase before computing a preemptive lower-bound of the problem.
Initial Emmons Rules

Emmons [95] has proposed a set of dominance rules for the special case where release dates
are equal (1|] > T;). These rules allow us to deduce some precedence relations between activities.
Following Emmons notation, A; and B; are the sets of activities that have to be scheduled, according
to the dominance rules, respectively after and before A;. In the following, we say that A; precedes Ay
when there is an optimal schedule in which A; precedes Aj and for which all previously mentioned
dominance properties hold.



Emmons Rule 1. Vi, k(i £ k), if p; < pr and d; < rnax(Z:AjeB,c pj + P, dy) then A; precedes Ay,
(Ai € B, and Ay, € Al)

Emmons Rule 2. Vi, k(i # k), if p; < px and d; > rnax(Z:AjeB,c pj + Pk, di) and d;i + p; >
ZAj ¢, Pi» then Ay precedes A;.

Emmons Rule 3. Vi, k(i # k), if p; < pr and dy, > ZAjeAi pj, then A; precedes Ay.

Generalized Emmons Rules (1|r;, pmin, > T;)

Our aim is to generalize Emmons rules to the situation where we have arbitrary release dates.
Such a generalization is relatively easy to do if we relax the non-preemption constraint. We will
see that the resulting rules can be used to tighten the lower bound of the non preemptive problem
(Section 11.2.2).

In the preemptive case, A; is said to precede Ay if and only if Ay starts after the end of A;. As
for the initial Emmons rules, A; and B; respectively denote the set of activities that are known to
execute after and before A;.

Note that active schedules are dominant, i.e., we only consider schedules in which activities or
pieces of activities cannot be scheduled earlier without delaying another activity. It is easy to see
that all active schedules have exactly the same completion time C),4,. To compute this value, we
can build the schedule where activities are scheduled in non decreasing order of release dates. Now
we can tighten the deadlines since A; since it cannot be completed after Cyap — > Ayed; Pie These
deadlines are only valid in the preemtive case.

In the following, we note Cp,e:(E) the completion time of active schedules of a subset E of
activities (other activities are not considered). As mentioned previously, all active schedules have
the same completion time and it can be computed in polynomial time. C,,q.(E) is a lower bound
of the maximal completion time of the activities of E in any schedule of {A;,...,A,}. If B; is a
set of activities that have to be processed before A; then A; cannot start before Ci,q.(B;), i.e., the
release date r; can be adjusted to max(r;, Craz(B;))-

First, we make the following remark which allows us to compare the values of the tardiness of
an activity A; in two schedules S and S’: Let C; and C! be the completion times of A; on two
preemptive schedules S and S’ and let T; and T) be respectively the tardiness of A; in S and S’.

e If C! < C; and d; < C; then T — T; = max(C!,d;) — C; < 0.
o If d; > max(C;, C!) then A; is on time in S and in S" and T} — T; = 0.

Generalized Emmons Rule 1. Let A; and Ay be two activities such that r; < 1, p; < pr and
d; < max(ri + pk,di), then A; precedes Ay (A; € B and A, € A; ).

Proof. Consider a schedule S in which activity A; and activity Ay satisfy the assumptions. First,

Ad AL A Ay o Als

A A Ay Ay i Arls’
, d; A
C, C dy C;

Figure 11.6: Generalized Emmons Rule 1.

assume that activity Ay is completed before activity 4; (Cx < C;). Let us reschedule the pieces of
A; and Ay such that all pieces of A; are completed before the pieces of Ay (see Figure 11.6). Note
that the exchange is valid since r; is lower than or equal to ry. We show that this exchange does



not increase total tardiness. Let S’ be this new schedule and let C/ be the completion time of A; in
S’. In S, Ay is completed at time C;. If C; < d;, the activities A; and Ay are on time in the two
schedules S and S’ and the exchange has no effect. From now, we suppose that d; < C;.

Since the completion times of all other activities remain the same, the difference between the total
tardiness of S’ and of S is exactly A = T} — T; + T} — T}. Following our initial remark, T — T; =
max(C},d;) — C; and T] — T}, = C}, — max(Cy,di) = C; — max(Cy,dg). So, A = max(C},d;) —
max(Cl,dr). Note that all pieces of A; are completed before Cj in S’ and since p; < pi, we have
C! < Cy and A < max(Cy, d;) — max(Cy, di).

Now consider two cases:

o If max(ry + pg, dx) = di, then d; < dj. Together with C} < C}, this leads to A < 0.

o If max(ry + pi,dr) = rr + pr then d; < 1 + pr < Cf and di, < 1 + pr < Cj. This leads to
A<LCy—Cy=0.

Now assume, that activity A; is completed before activity Ai. Rescheduling the pieces of the two
activities, such that all pieces of A; are completed before the pieces of Ay, can only decrease the
tardiness of A;, and leave unchanged the tardiness of Ay.

In all cases, the exchange does not increase total tardiness. O

As shown in Figure 11.7, the Generalized Emmons Rule 1, does not hold in the non-preemptive
case. Indeed, A; would have to be completed before As, which is not true in the non-preemptive
case.

dy dy dr=d,
]

A Az | Ay Ay

Al | A | A3 | A Ay

7'1=7'2=0 r3 4 6
Figure 11.7: An Optimal Non-Preemptive Schedule and an Optimal Preemptive Schedule.

The proof for the two following rules follow the same scheme as above (see [16]).

Generalized Emmons Rule 2. Let A; and Ay be two activities such that r; < ry, d; < di and

d; < dy + pi, then A; precedes Ay

Generalized Emmons Rule 3. Let A; and Ay be two activities such that r; < i, and d; < dy,
then A; precedes Ay.

Combining Generalized Emmons Rules

As mentioned previously, dominance properties cannot always be combined. Fortunately, in our
case, the Generalized Emmons Rules are compatible, which was already the case for 1|| > T; as
noticed by Emmons [95].

We can use these dominance rules one after the other to adjust the data of an instance: if a set
B; of activities is proved to precede A; according to the Generalized Emmons Rules, it is possible
to adjust r; to r; = max(r;, Cruax(B;)). By using iteratively these rules, we are sure, that at the
end of each iteration, the adjusted instance has the same optimal total tardiness than the original
instance, and that we have not introduce any inconsistencies.

We consider activities one after the other and each time we perform adjustments. Now, we can
prove that we do not introduce any inconsistencies. Indeed, suppose that at the current iteration,
we have for each activity A;, a set B; of activities which are proven to precede A;, and a set A; of
activities which are proven to follow A;. Suppose too that there is no contradiction at this time
and that all adjustments are made considering these sets. It means that we have r; < r;, for any
Aj € B; and r; < 71, for any A; € A;. Suppose now, we want to refine the adjustments for an



activity Ag. Let A; ¢ By be an activity which has not yet been proved to precede A, but for
which, one of the Generalized Emmons Rule has proven that A; precedes Ai. This implies that
r; < r,. According to this rule, we can introduce a contradiction only if there exists an activity A,
such that: Ag precedes A,, and A,, precedes A;. Because we have made all adjustments implied by
the precedence relations already established, we have: Aj precedes A,, implies ry < rp,, and A,
precedes A; implies r,, < r;, then ri < rp,, < r;, which contradicts the initial assumption r; < r.
Consequently, we will not introduce any inconsistency according to the precedence relations already
established.

Each rule can be implemented in O(n?). The activities are sorted in non-decreasing order of
release dates in a heap structure, which runs in O(nlogn). For each activity A;, we consider
the set of activities which are completed before A; according to the Generalized Emmons Rules.
Computing the earliest completion time of this set and adjusting r; runs in O(n), since the activities
are already sorted in non-decreasing order of release dates. The heap structure is maintained in
O(logn). Therefore, we have an overall time complexity of O(n) for each activity. New precedence
dominances can be found and the rules might have to be applied again. Each activity can be adjusted
at most n — 1 times. Hence, in the worst case the whole propagation is in O(n?).

A New Lower Bound

We introduce two propositions, that are valid in the preemptive case only. Proposition 85 is a weak
version of the Generalized Emmons Rule 1. Proposition 86 shows that under some conditions, due
dates can be exchanged without increasing the objective function.

Proposition 85. Let A; and Ay be two activities such that r; < i, p; < px and d; < dy, then there
exists an optimal schedule in which Ay starts after the end of A;.

Proof. See proof of Generalized Emmons Rule 1. O

Proposition 86. Let A; and Ay be two activities such that r; < v, p; < pr and d; > di. Exchanging
d; and dy, does not increase the optimal total tardiness.

Proof. Consider an optimal schedule S of the original instance and let C; and C} be the completion
times of A; and Ag in S. Let A be the difference between the tardiness of S before and after the
exchange.

A = max(0, C; — di) + max(0, Cy, — d;) — max(0, C; — d;) — max(0, Cj, — d).

First, assume that C; < Cy and consider the following cases.
If dy, < d; < C; then

A:(Ci—dk)+(Ck—d7;)—(Ci—di)—(Ck—dk):0.
If di, < C; <d; < C) then
A= (C; —dg)+ (Cr —di) — 0 — (Cp — dy) = Ci — d; < 0.

IfC, <dy,<di <Cpthen A=0+ (Cxr —d;) —0— (Cr, —di) =d; —di, <0.
IfC, <d,<Crp<dithen A=0+0—-0—(Cx —di) <O0.

If C; < Cp <di <d; then A =0.

If d, < C; < C) < d; then

A= (Ci—dr)+0—-0—(Cp —d) = (Ci = Cx) + (dp — ds) <0.

Now assume that Cy < C;. After the exchange of due dates, we exchange the pieces of the activities,
such that all pieces of A; are scheduled before those of Ag. This exchange is valid since r; < rg. In
this new schedule, A; is completed before or at Cj because p; < pg, thus the tardiness of A; is lower
than or equal to max(0,Cy — di). Moreover, Ay is completed at C; and its tardiness is equal to
max(0,C; —d;). Thus A < max(0,C; — d;) + max(0, Cx, — di) — max(0, C; — d;) — max(0, C, — dj,) <
0. O



These propositions allow us to compute a lower bound /by thanks to the following algorithm.

At each time ¢, we consider D = {A;/r; < t Ap; > 0} the set of activities available but not
completed at ¢ (p; denotes the remaining processing time of A; at time ¢). Let A, be the activity
with the shortest remaining processing time, and let A, be the activity with the smallest due date.
If d, = dy, i.e., Ay has the smallest due date, according to Proposition 85, it is optimal to schedule
one unit of this activity. If it is not the case, according to Proposition 86, we exchange its due date
with the one of A,, the activity with the smallest due date. This new instance has an optimal total
tardiness lower than or equal to the optimal tardiness of the original problem. In this new problem,
A, has now the smallest due date and the smallest remaining processing time, then it is optimal to
schedule one unit of this activity according to Proposition 85. We increase ¢ and we iterate until all
activities are completed.

At each time t, we build a new problem by exchanging two due dates. This new problem has
an optimal total tardiness lower than or equal to the problem before. Hence, at the end of the
algorithm, we obtain an optimal schedule of a problem which has a total tardiness lower than or
equal to the optimal tardiness of the original problem. Therefore, it is a lower bound of the original
problem. Actually, the only relevant time points are when an activity becomes available or when an
activity is completed. And so there are at most 2n times ¢ to consider.

We maintain two heaps heap, and heapq which contain respectively, the uncompleted activities
which are available at time t sorted in non-decreasing order of remaining processing times, and
these activities sorted in non-decreasing order of due dates. The insertion, the extraction and the
modification of an activity of one heap costs O(logn). Getting the minimum element of one heap
costs O(1). We have at most n insertions (each time an activity becomes available), and at most n
extractions (each time an activity is completed). At each time ¢, we have at most two modifications
in heap, and in heap; when we must exchange the due dates of two activities. Hence, our algorithm
runs in O(nlogn).

Comparison with Chu’s Lower Bound

The schedule built by our algorithm is the same as the one built by Chu. The algorithms differ from
the assignment of the due dates to the activities. Indeed, in the algorithm of Chu, the assignment of
the due dates is performed at a “global” level, whereas in our algorithm, the assignment is performed
at a “local” level. We show that [b; is strictly better than lbcy,,.

Proposition 87. The lower bound lby obtained by our algorithm is stronger than Chu’s lower bound
Ibony.-

Proof. The sets of completion times in the schedules built by our algorithm and by Chu’s are the
same. The difference lies in the assignment of due dates to the activities. Let (di,...,d,) be the
sequence of due dates sorted in non-decreasing order. This is the sequence obtained by the algorithm
of Chu. Let (dy(1), ..., ds(n)) be the sequence of due dates obtained by our algorithm. Let j be the
first index such that j # o(j) and let ¢ be the starting time of the piece of activity which is completed
at C};. This piece is a piece of the activity with the shortest remaining processing time at t. We
have dj € (dy(j41),---,do(n)) and d; < d;. Let T' be the tardiness associated with the sequence
(do(j4+1)s -+ »do(n))- Let k be the integer such that o(k) = j. Suppose we exchange the due dates
dy(j) and dg(xy in the sequence (dg(j), ..., dy(n)). As a result, the decrease of the total tardiness is
equal to max (0, C; — dy(j)) + max(0, Cy — dy(ry) — max(0, C; — dy(zy) — max(0, Cp, — dy(;y) which is
non-negative as shown in the first part of the Proposition 86 because C; < Cy and dy(ry < dgjy-
Now the two sequences are identical up to index j 4+ 1. We iterate until the sequences are the same.
Hence lbcp, < 1by. O

We provide an example for an instance with 3 activities, for which by is equal to 1 whereas lbcpy
is equal to O (see Table 11.4 and Figure 11.8). For this instance, lb; is the optimal total tardiness.



|A7:|7”7|p7:|d:|
Ay |0 |1 |3
Ay |1 |1 |2
As |1 |1 |2

Table 11.4: Example with by > lbops.
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Figure 11.8: Assignment of Due Dates Obtained by the Algorithm Computing by (d1, ds,ds) and
by Chu’s Algorithm (da(1)7 da(2)7 d0(3)).

Improving the Lower Bound

To improve our lower bound, we extensively use the Generalized Emmons Rules as a pre-processing
step before the computation of the lower bound. The lower bound is valid in the preemptive case
hence, we can apply the Generalized Emmons Rules. They allow us to tighten the release dates,
which has a dramatic impact on the value of the lower bound.

Recall that, to compute our lower bound, we chronologically build a preemptive schedule (see
Section 11.2.2). We still follow the same algorithm but, at each time point where a piece of activity
to schedule next has to be chosen, we apply the Generalized Emmons Rules on the activities that
are not scheduled yet.

Since there are O(n) relevant time points and since the propagation of the Generalized Emmons
Rules runs in O(n?), the improved lower bound can be computed in O(n*). In practice, the propa-
gation of the Generalized Emmons Rules is much “faster” than O(n®) and the bound is computed
in a reasonable amount of time. In the following we use the notation lbs to refer to this bound.

11.2.3 Constraint Propagation

Focacci [102] has recently proposed an original approach based on Constraint Programming to
compute a lower bound of 1|r;| > T;. In this approach, each activity is associated with a constrained
variable identifying all possible positions (first, second, third, etc.) that the activity can assume in a
schedule. Following this idea, we present some rules that deduce that an activity cannot be executed
in some positions. This information allows us to adjust the release dates.

From now on, we assume that activities are sorted in non-decreasing order of due dates.

As in Section 11.2.1, [i] denotes the index of the activity which is completed in the i‘" position
in the SRPT schedule. We know that CY;) is a lower bound of the completion time of the activity
scheduled in i*" position and according to Proposition 84, Z?:l max(Cp;) — d;,0) is a lower bound
of the total tardiness (each activity A; is assigned to the completion time Cf;).

Suppose now that we want to compute a lower bound of the total tardiness under the hypothesis
that A; is scheduled in the k** position. We first assign the completion time Cliy to A; and we
reassign all other completion times to all other activities as follows.

o If k < i the activities Ag, Agy1,...
assignments do not change.

, Ai—1 are assigned to Cli11}, Clrg), - - -, Cp;) and the other



o If k > i the activities A;41, Aiyo,. .., Ax are assigned to Clyj, Cliqq)s - - -, Clp—1) and the other
assignments do not change.

Following these new assignments, we have a new lower bound. If it is greater than criterion (the
value of the objective function), then A; cannot be in the k" position.

Now assume that we have shown that positions 1, ...,k are not possible for an activity A; then
A; cannot be completed before Cj1) and cannot start before Cjy;. Hence, the release date r; can
be adjusted to max(r;, Cpp41) — pi, Clyy). Moreover, if & > 1 then 4 cannot be scheduled first. Of
course, symmetric rules hold when it is known that the last k positions are not possible for A;.

To implement this constraint propagation rule, we just have to use the O(nlogn) algorithm of
Chu [75], to compute the values Cyj, Cpg) . . ., Cppj. Then, for each activity A; and for each position F,
the lower-bound can be recomputed in linear time thanks to the reassignment rules provided above.
This leads to an overall time complexity of O(n?).

Actually, this algorithm can be improved as follows. Assume that we have computed the lower
bound under the assumption that A; is scheduled in position k. To compute the lower bound under
the assumption that A; is scheduled in position k — 1, we just have to exchange the assignments of
activity 4 and activity [k — 1]. The modification of the lower bound is then max(0,Cj,_q) — d;) —
max(0, Cy — d;) + max(0, Cp) — dpp—1)) — max(0, Cjp—1) — dj—1)). Hence, we can “try” all possible
positions for A; in linear time. All impossible positions can thus be computed in O(n?).

11.3 Sum of Transition Times and Sum of Transition Costs

In this section we pay attention to constraint propagation of transition time and transition cost
constraints. To simplify the presentation, we only consider the case where there are no cumulative
resources. We do include the possible presence of alternative resources (see Section 7.2.4). We
remark that much of the material in this section is based upon material in [103].

A comprehensive review of the research on scheduling involving setup considerations is given in
[7]. The authors review the literature on scheduling problems with sequence-dependent and sequence-
independent setup times, on a single machine and parallel machines. They finally suggest directions
for future research in the field. Some of these directions receive attention in this section, e.g.,
emphasis on multi-machine scheduling problems, on multi-criteria objectives, and on a generalized
shop environment. An important reference for this section is the paper of Brucker and Thiele [51]
where the authors propose a branch and bound algorithm for a scheduling problem with sequence-
dependent setup times. We also mention [105, 102] that extend on this work in the context of CP.
For more general considerations on cost-based constraint propagation we refer to [102].

The basis for the constraint propagation of transition times and transition costs described in
this section is formed by using a routing problem as a relaxation of the scheduling problem. In this
problem, one has a set of start nodes, a set of internal nodes, and a set of end nodes. Each
internal node i represents an activity A;. When having m alternative machines, one is looking for
m disjoint routes or paths in the graph defined by these three sets. Each route corresponds to a
different machine, starting in the start node of the machine, traversing a sequence of internal nodes,
and ending in the end node of the machine. More precisely, let I = {1,...,n} be a set of n nodes,
and E={n+1,...,n+m}and S={n+m+1,...,n+2xm} two sets of m nodes. Nodes in
represent internal nodes, nodes in S represent start nodes, and nodes in F represent end nodes. A
global constraint is defined ensuring that m different routes p1, ..., p,, exist such that all internal
nodes are visited exactly once by a route starting from a node in .S and ending in a node in E. Start
nodes n+m+41,...,n+2*m belong to routes p1, ..., pm, respectively. End nodesn+1,...,n+m
belong to routes p1, ..., pm, respectively. Moreover, sets of possible routes can be associated to each
internal node.

In the CP model three variables per node are defined. Variables nezt; and prev; identify the nodes
visited directly after and directly before node i. Variables route; identify the route node ¢ belongs to.
Variables nezt; and prev; take their values in {1,...,n + 2m}. Variables route; take their values in
{1,...,m}. Each start and end node has its route variable bound, i.e., route,+1 = 1,..., route, i, =
m, routepim+1 = 1, ..., route,yo, = m. In order to have a uniform treatment of all nodes inside



the constraint, each start node n + m + v has its prev, ,,,,, variable bound to the corresponding
end node (prev,,,,, = n + u), and each end node n + u has its newt,,, variable bound to the
corresponding start node (newt,, = n+m-+u). There furthermore exists a transition cost ¢;; that
expresses that if node j is visited directly after node ¢ on a route u (nezt; = j, route; = route; = u),
a cost ¢y is induced. A feasible solution is defined as an assignment of distinct values to each
next variable, while avoiding sub-tours (tours containing only internal nodes), and respecting the
constraints

nert; =35 & prev; = 7

nexrt; =j = roule; = route;

The problem is then to find an optimal feasible solution, i.e., a feasible solution that minimizes

n

Z C;‘lnezti (117)

=1

As said, the routing problem described constitutes a relaxation of the global scheduling problem.
If an internal node 7 has its next variable assigned to another internal node j, activity A; directly
precedes activity A;. If an internal node ¢ has its next variable assigned to an ending node n + u,
activity A; is the last activity scheduled on machine M,. The transition costs c}’; of the routing
problem correspond to the setup times (setup(A;, A;, M,)) or setup costs (setupCost(A;, A;, M,))
between activities; therefore the minimization of the total transition cost (11.7) in the routing
problem corresponds to the minimization of the sum of setup times or setup costs in the scheduling
problem.

11.3.1 Route Optimization Constraint

In this section, we describe the constraint propagation given in [103]. One of the basic ideas is to
create a global constraint having a propagation algorithm aimed at removing those assignments from
variable domains which do not improve the best solution found so far. Domain reduction is achieved
by optimally solving a problem which is a relaxation of the original problem.

We consider the Assignment Problem [82] as a relaxation of the routing problem described and
thus also of the global scheduling problem. The Assignment Problem is the graph theory problem
of finding a set of disjoint sub-tours such that all the vertices in a graph are visited and the overall
cost is minimized.

In the routing problem we look for a set of m disjoint routes each of them starting from a start
node and ending in the corresponding end node covering all nodes in a graph, i.e., considering that
each end node is connected to the corresponding start node, we look for a set of m disjoint tours
each of them containing a start node. This problem can be formulated as an Assignment Problem
on the graph defined by the set of nodes in the routing problem and the set of arcs (i, j) such that
j € domain(nezt;). The cost on arc (7, 7) is the minimal setup cost (or time), i.e.,

_ min _ setupCost(A;, Aj, My,).
u€ domain(route; ) Ndomain(route; )

The value of the optimal solution of the Assignment Problem is obviously a lower bound on the value
of the optimal solution of the routing problem. The primal-dual algorithm described in [65] provides
an optimal integer solution for the Assignment Problem with a O(n?) time complexity. Besides this
optimal assignment with the corresponding lower bound LB on the original problem, a reduced cost
matrix ¢ is obtained. Each ¢;; estimates the additional cost to be added to LB if variable nezt;
takes the value j. These results can be used both in constraint propagation as in the definition of
search heuristics. The lower bound LB is trivially linked to the criterion variable representing the
objective function through the constraint LB < criterion. More interesting is the propagation based
on reduced costs. Given the reduced cost matrix ¢, it is known that LByes,—; = LB + ¢;; is a valid
lower bound for the problem where next; takes the value j. Therefore we can impose

LBgpeat,—j > ub(criterion) = next; # j



As said, solving the Assignment Problem at the root can be done in O(n?). Each following assignment
recomputation due to domain reduction can be done in O(n?) time though (see [65] for details). The
reduced cost matrix is obtained without extra computational effort. Thus, the total time complexity
of the constraint propagation algorithm is O(n?).

The following improvement of the use of the reduced costs is also exploited. We want to evaluate
if value j could be removed from the domain of variable next; on the basis of its estimated cost. Let
next; = k and next; = j in the optimal assignment. In order to assign nezt; = j, [ and k must be
re-assigned. The exact cost of this re-assignment can be calculated in O(n?), thus increasing the
global complexity of the constraint propagation algorithm. In [104], two bounds on this cost have
been proposed, the calculation of which does not increase the total time complexity of the constraint
propagation algorithm, which therefore remains O(n?). The events triggering this propagation are
changes in the upper bound of the objective function variable criterion and each change in the
domains of the next, prev, and route variables. Note that the assignment is recomputed only when
the cost of an arc (4, j) that is part of the current solution increases its value over a certain threshold.
The threshold T' can be calculated as the minimum between the minimal reduced cost on row ¢ and
the minimal reduced cost on column j (excluding the zero reduced cost &;;).

T= min(f}{ljﬁg}(@h), rlgié?(ékj))
Recomputing the assignment is needed every time the removed value j from nezt; belongs to the
solution of the Assignment Problem (cost ¢;; is set to infinite), and it may be needed when the
reduction of the domain of route; or route; increases the minimal cost that is to be paid to go from
i to j in any of the remaining possible routes. In all other cases no recomputation is needed since
an increase in the cost of an arc that does not belong to the optimal solution does not change the
optimal solution itself.

We remark that reduced cost fixing appears to be particularly suited for CP. In fact, while
reduced cost fixing is extensively used in OR, it is usually not exploited to trigger other constraints,
but only in the following lower bound computation, i.e., the following node in the search tree. When
embedded in a CP framework, the reduced cost fixing produces domain reductions which usually
trigger propagation from other constraints in the problem through shared variables.

11.3.2 Precedence Graph Constraint

Linking the routing model and the scheduling model is done thanks to a precedence graph constraint.
This constraint maintains for each machine M, an extended precedence graph G, that allows to
represent and propagate temporal relations between pairs of activities on the machine as well as to
dynamically compute the transitive closure of those relations. More precisely, G, is a graph whose
vertices are the alternative activities AY that may execute on machine M, (see Section 7.2.4). A
node A} is said to surely contribute if machine M, is the only possible machine on which A4, can
be processed. Otherwise, if activity A; can also be processed on other machines, the node A} is said
to possibly contribute. Two kinds of edges are represented on G,:

e A precedence edge between two alternative activities A} — A}L means that if machine M,
is chosen for both activities A; and A;, then A; will have to be processed after A; on M,,.

e A next edge between two alternative activities A}’ ~ A% means that if machine M, is chosen
for both activities A; and A; then A; will have to be processed directly after A; on M,. No
activity may be processed on M, between A; and A;.

The first role of the precedence graph is to incrementally maintain the closure of this graph when
new edges or vertices are inserted, i.e., to deduce new edges given the ones already present in the
graph. The following five rules [137] are used by the precedence graph:

L If A} — AY, AY — AY, and A} surely contributes then A} does not contribute (Incompatibility
rule).



2. If A} — A}, A — A}, and A} surely contributes then A} — AY (Transitive closure through
contributor).

3. If A} ~ A}, A} — A}, and A} surely contributes then Ay — A% (Next-edge closure on the
left).

4. If AY ~ A}, A} — A}, and A} surely contributes then A} — A? (Next-edge closure on the
right).

5. If for all A} either A} — A} or AY — A} then A} ~ A} (Next-edge finding).

New edges are added on the precedence graph G, by the scheduling constraints (precedence and
resource constraints) and by the route optimization constraint (whenever a variable nezt; is bound
a new next-edge is added). Besides computing the incremental closure, the precedence graph also
incrementally maintains the set of activities that are possibly next to a given activity A} given the
current topology of G,. As such it allows to effectively reduce the domain of the variables next;
and prev;. Furthermore, the precedence graph constraint propagates the current set of precedence
relations expressed on GG,, on the start and end variables of activities.

11.4 Conclusion

In this chapter constraint propagation methods related to the minimization of the number of late
jobs and to the minimization of setup times and setup costs have been presented. They drastically
improve the behavior of Constraint-Based Scheduling systems on problems involving these criteria.
However, there are several other criteria. In particular, the total weighted tardiness is widely used
in the industry but until now poor results are obtained on this problem. This constitutes a very
interesting research area.

Finally, users of Constraint-Based Scheduling tools often have to define their own criteria. A
research challenge is to design generic lower-bounding techniques and constraint propagation algo-
rithms that could work for any criterion.



Chapter 12

Resolution of Disjunctive
Problems

Disjunctive problems are scheduling problems where all resources are machines (hence activities
on the same machine cannot overlap in time, i.e., they are in disjunction). These problems have
been widely studied in the literature. In this chapter we address three problems: (1) the Job-Shop
Problem where operations of jobs have to be processed in a given order by some specified machines,
(2) the Open-Shop Problem where operations of the same job cannot overlap in time but can be
executed in any order and (3) the Preemptive Job-Shop Problem.

12.1 Job-Shop Scheduling

The Job-Shop Scheduling Problem (JSSP) consists of n jobs that are to be executed using m ma-
chines. The benchmark problems used in our computational study are such that each job consists
of m activities of given processing times to be executed in a specified order. Each activity requires
a specified machine and each machine is required by a unique activity of each job. The JSSP is an
NP-hard problem [108], known to be among the most difficult in this class. Many different methods
have been tested. Most of them are branch and bound methods based upon a disjunctive graph
[56], but other approaches have been used with some success as well: Mixed Integer Programming
(MIP), genetic algorithms, simulated annealing, tabu search, etc.

First, the JSSP is an optimization problem. The goal is to determine a solution with minimal
makespan and prove the optimality of the solution. The makespan is represented as an integer
variable criterion constrained to be greater than or equal to the end of any activity. Several strategies
can be considered to minimize the value of that variable, e.g., iterate on the possible values, either
from the lower bound of its domain up to the upper bound (until one solution is found), or from the
upper bound down to the lower bound (determining each time whether there still is a solution). In
our experiments, the dichotomizing algorithm of Section 7.2.5 is used.

12.1.1 Branching Scheme

A branching procedure with constraint propagation at each node of the search tree (including dis-
junctive constraint propagation and Edge-Finding as described in Section 8.1.2 and Section 8.1.3)
is used to determine whether the problem with makespan at most D has a solution. We rely on the
fact that in order to obtain a solution it is sufficient to order the jobs on the machines. So the basic
structure of this algorithm is as follows:

1. Select a resource among the resources on which the activities are not fully ordered.

2. Select an activity to execute first among the unordered activities that require the chosen re-
source. Post the corresponding precedence constraints. Keep the other activities as alternatives



to be tried upon backtracking.
3. Iterate step 2 until all the activities that require the chosen resource are ordered.
4. Tterate steps 1 to 3 until all the activities on all resource are ordered.

Scheduling problems are generally such that resources are not equally loaded. Some resources
are, over some periods of time, more relied upon than others. These resources are often called
“critical”. Their limited availability is a factor which prevents the reduction of a project cost or
duration. It is, in general, very important to schedule critical resources first, in order to optimize
the use of these resources without being bound by the schedule of other resources. A standard
way to measure the criticality of a resource consists of comparing the “demand” for the resource to
its availability (“supply”) over a specific period of time. Here, for example, the time period under
consideration may run from the earliest release date of the activities to order, to the largest deadline.
As the capacity of the resource is 1 at all times, the supply over this time interval is the length of
the interval. The demand over the interval is the sum of the processing times of the activities to
execute. Criticality is then defined as the difference between demand and supply. The main interest
of ordering all the activities of the critical resource first is that when all these activities are ordered,
there is very little work left to do because constraint propagation has automatically ordered activities
on the other resources.

The next step requires the selection of the activity to schedule first. We choose the activity with
the earliest release date; in addition, the activity with the smallest latest start time is chosen when
two or several activities share the same release date.

Variants of this branch and bound procedure have been widely used in the literature [19, 37, 35,
44, 62, 63, 67, 78, 163, 177, 173, 180, 185] and have shown to be very efficient. Instances of the JSSP
with up to 10 jobs and 10 machines can be solved within a few minutes of CPU time.

12.1.2 Computational Results

Table 12.1 gives the results obtained with the simple algorithm described above on the ten 10*10
JSSP instances used in the computational study of [8]. The columns “BT” and “CPU” give the total
number of backtracks and CPU time needed to find an optimal solution and prove its optimality.
Columns “BT(pr)” and “CPU(pr)” give the number of backtracks and CPU time needed for the
proof of optimality. All CPU times are given in seconds on a 200 MHz PC.

Instance BT | CPU | BT(pr) | CPU(pr)
FT10 50908 | 297.9 7745 28.1
ABZ5 18463 43.2 6964 16.0
ABZ6 857 3.1 270 0.9
LA19 24154 57.8 5655 13.7
LA20 115114 | 228.3 24704 50.2
ORB1 14769 50.3 5357 18.5
ORB2 99665 | 298.6 30447 89.1
ORB3 273597 | 906.6 25556 92.5
ORB4 97509 | 367.7 22422 86.3
ORB5 9163 27.3 3316 9.6

Table 12.1: Results on ten 10*10 instances of the JSSP

This simple algorithm can easily be improved, as shown in the above references. In particular, re-
cent algorithms incorporate “Shaving” techniques [63, 163, 180, 194] as described in the next section.
Moreover, complex constraint propagation methods that take (partially) into account precedence re-
lations between activities have shown to be extremely powerful. The best techniques available so far
[179, 204, 205] allow to prove the optimality of all 10¥10 instances in less than 30 seconds of CPU
time.



12.2 Open-Shop Scheduling

The Open-Shop Scheduling Problem (OSSP) consists of a set of n jobs {J1, ..., J,} that have to be
scheduled on m parallel identical machines M, ..., M,,. A job consists of a set of operations with
a given machine and processing time. Operations of the same job cannot overlap in time. The goal
is to find a schedule with minimal makespan. The OSSP is NP-hard and has been shown to be very
hard to solve in practice.

In our Constraint-Based Scheduling model, the Open-Shop Problem is modeled as a set of activ-
ities A;; with given processing times p;;. Each activity A;; requires two resources representing the
machine on which the activity is executed and the job J; (since activities of the same job cannot
overlap).

As for the JSSP, a minimal makespan solution can be found by a dichotomizing search. At each
iteration, we solve the resulting decision problem, i.e., determine a solution with makespan lower
than or equal to some value D or prove that no such solution exists.

12.2.1 Branching Scheme

The same branching scheme as for the JSSP is used to solve each decision variant of the OSSP. On
top of this, we use a simple dominance relation to reduce the search space. Consider a solution
of the OSSP and let us define the symmetric counterpart of this schedule (start each activity A;; at
time t;; = makespan — (t;; +pi;), where t;; is the starting time of activity A;; on the initial schedule.
It is easy to prove that the symmetric schedule is still valid. So we can arbitrary pick any activity
A;; and impose, a priori, that it executes mostly in the first half of the schedule:

start(A;;) < {—makesp; n pijJ

An interesting question is how to determine the activity on which this domain reduction is to be
achieved. To estimate the impact of this domain reduction, it is “tried”. For each activity A;;, we
compute the sum of the domain sizes of the variables of the problem when A;; is constrained to
execute mostly in the first half of the schedule. This is, we hope, a rough estimation of the remaining
hardness of the problem. The activity that minimizes this sum is picked.

12.2.2 More and More Propagation: Shaving

Global operations also called “Shaving” have been used by Carlier and Pinson [63] and by Martin
and Shmoys [163] to reduce the search space for the JSSP. This mechanism is also valid for any
disjunctive problem (e.g., Dorndorf, Pesch and Phan-Huy [87] show in their computational study of
the OSSP that it can be of great practical interest). The basic idea is very simple. At each node of
the search tree and for each activity A;, the earliest date x; at which the activity can be scheduled
without triggering a contradiction is computed. This basically consists of

1. iteratively trying a start time for the activity A;,

2. propagating the consequence of this decision thanks to the edge-finding bounding technique,
and

3. verifying that no contradiction has been detected.

The earliest date x; is of great interest since it can serve to adjust the release date of the activity.
A dichotomizing procedure can be used to determine the date x;. It decreases both the theoretical
and the practical complexities of the algorithm.

Several extensions of this mechanism are proposed by Péridy [180]. The underlying idea is to
impose a decision (e.g., a starting time for a given activity) and to exploit the consequences of this
decision in more or less complex algorithms to obtain global information on the instance.



12.2.3 Computational Results

On top of the dominance relation and of the classical disjunctive branching scheme, we also apply
two propagation features used by Dorndorf, Pesch and Phan-Huy [87] in their computational study

of the Open-Shop :
e Not-First, Not-Last propagation (cf., Section 8.1.4) and
e Shaving, as defined in Section 12.2.2.

To evaluate the efficiency of these propagation techniques, the branch and bound procedure has
been run on 132 instances of the OSSP (52 instances from [41] and 80 instances from [114]). These
instances contain up to 100 jobs. Four variants of the algorithm have been tested:

e STD. Propagation includes the disjunctive constraint, Edge-Finding and the Not-First and
Not-Last rules applied only to the maximal set of unordered activities.

e SH. Earliest start times and latest end times are shaved using the STD propagation.
e NFNL. Similar to STD but the Not-First and Not-Last rules are applied to all possible subsets.

e SH4+NFNL. Both Shaving and Not-First Not-Last propagation are used.

Within a one hour time-limit, 122 instances can be solved by any of the procedures that use Shaving.
These results compare well to more complex procedures such as [41]. Dorndorf, Pesch and Phan-Huy
[87] report better computational results thanks to an improved version of the dichotomic search.

With STD and NFNL, 108 and 107 instances only are solved respectively. Figure 12.1 reports
the number of instances solved (Nb Solved) within a given time limit (CPU) for the four different
versions of the search procedure.

Nb Solved

0.01 0.1 1 10 100 1000 1000
CPU

——STD —=— SH —— NFNL —— SH+NFNL

Figure 12.1: Number of OSSP instances solved in a given amount of CPU time

As noticed in [87], Shaving seems to be a key feature for solving the OSSP. However, it appears that
the cost of applying systematically the NFNL rules is not balanced by the corresponding reduction
of the search space. Applying the NFNL rules to the maximal subset can be done in linear time and
seems to capture most of the propagation information.



12.2.4 Conclusion

As noticed by several researchers, the OSSP is harder to solve in practice than the JSSP. While all
10*10 instances of the JSSP are solved within a few second of CPU time, a 7*7 OSSP instance from
[41] is still open!

Several techniques have been recently designed for the Open-Shop. In particular, we have not
used, until now, any “intelligent backtracking” rule such as the one proposed by Guéret, Jussien
and Prins [115]. We are quite confident that, together with powerful propagation techniques such
as Shaving, this could lead to a drastic improvement for the resolution of the OSSP.

12.3 Preemptive Job-Shop Scheduling

The Preemptive Job-Shop Scheduling Problem (PJSSP) is the variant of the Job-Shop Scheduling
Problem (JSSP) in which all activities are interruptible. Given are a set of jobs and a set of machines.
Each job consists of a set of activities to be processed in a given order. Each activity is given an
integer processing time and a machine on which it has to be processed. A machine can process at
most one activity at a time. Activities may be interrupted at any time, an unlimited number of
times. The problem is to find a schedule, i.e., a set of integer execution times for each activity, that
minimizes the makespan, i.e., the time at which all activities are finished. We remark that the total
number of interruptions of a given activity is bounded by its processing time minus 1. The PJSSP
is NP-hard in the strong sense [108].

Formally, a start time variable start(A;), an end time variable end(A;), an integer processing
time p; and a set variable set(A;) are associated with each activity A;. The set variable set(A;)
represents the set of times at which A; executes, start(A;) represents the time at which A; starts,
end(A;) the time at which A; ends, and p; the number of time units required for 4;. An additional
variable, makespan, represents the makespan of the schedule. The following constraints apply:

e For every activity A;, p; = |set(A;)].

e For every activity A;, start(A;) = mingecseqa,)(t) and end(A;) = maxyeseya,)(t +1). This
implies end(A;) > start(A;) + p;. We remark that in a given solution we have end(A4;) =
start(A;) + p; if and only if A; is not interrupted.

For every job J = (A1, Ag, ..., Am) and every ¢ in {1,2,...,m — 1}, end(A;) < start(Ait+1).

For every machine M, if Q; denotes the set of activities to be processed on M, then, for every
pair of activities (A;, A;) in Qar, set(A4;) and set(A4;) are disjoint.

e For every activity A;, 0 < start(A4;).
e For every activity A;, end(A;) < makespan.

Constraint propagation techniques for all these types of constraints have been presented in Chapters
1 and 2.

As seen in Section 12.1, the most successful branch and bound approaches for the non-preemptive
JSSP consist of ordering the set of activities Qj; which require the same machine M. At each
node, a machine M and a set Q C Q) are selected. For each activity A; in €, a new branch is
created where A; is constrained to execute first (or last) among the activities in €. This decision
is then propagated, through some variant or extension of the Edge-Finding constraint propagation
technique. For the PJSSP, this branching scheme is not valid since activities are interruptible, and
thus cannot just be ordered. This has a dramatic impact on the size of the search space. Let us
consider, for example, 4 activities, each of processing time 10, to be executed on the same machine:
there are 40!/(10")* = 4705360871073570227520 possible orders of the 40 activity time units in the
PJSSP, to be compared with 4! = 24 orders of the 4 activities in the JSSP. Considering only one of
these activities A; with earliest start time 0 and latest end time 40, the number of possible values
for set(A;) is 40!/(10! x 30!) = 847660528 in the PJSSP, to be compared with 40 — 10 = 30 possible



values for start(A;) in the JSSP. As often in CP, the first and foremost thing to do (besides constraint
propagation) to solve the PJSSP is to establish a dominance relation allowing the elimination of
dominated solutions.

Section 12.3.1 presents such a dominance relation. Section 12.3.2 shows how it enables the
definition of a simple depth first search algorithm for the Preemptive Job-Shop Scheduling Problem.
Section 12.3.3 presents and compares different heuristic variants of this algorithm (still based on
depth first search) and Section 12.3.4 examines the replacement of depth first search with various
forms of limited discrepancy search [116].

12.3.1 Dominance Relation

The dominance relation introduced in this section allows the design of branching schemes which in
a sense “order” the activities that require the same machine. The basic idea is that it does not
make sense to let an activity A; interrupt an activity A; by which it was previously interrupted. In
addition, A; shall not interrupt A; if the successor of A; (in its job) starts after the successor of A;.
The following definitions and theorem provide a formal characterization of the dominance relation.

Definition 30. For any schedule S and any activity A;, we define the “due date of A; in S” ds(A;)
as:

o the makespan of S if A; is the last activity of its job;
e the start time of the successor of A; (in its job) otherwise.

Definition 31. For any schedule S, an activity Ay has priority over an activity A; in S (Ax <s A;)
if and only if either ds(Ax) < ds(A;) or ds(Ax) = ds(A;) and k < 1. Note that <g is a total order.

Proposition 88. For any schedule S, there exists a schedule J(S) such that:
1. J(S) meets the due dates: YA;, the end time of A; in J(S) is at most ds(A;).

2. J(S) is “active”: For any machine M and any time point t, if some activity A; € Qpp is
available at time t, M is not idle at time t (where “available” means that the predecessor of
A; is finished and A; is not finished).

3. J(S) follows the <g priority order: VM, Vt, VAx € Qur, VA, € Qur, Al # Ayg, if Ak executes
at time t, either A; is not available at time t or A <g Aj.

Proof. We construct J(S) chronologically. At any time ¢ and on any machine M, the available
activity that is the smallest (according to the <g order) is scheduled. J(S) satisfies properties 2
and 3 by construction. Let us suppose J(S) does not satisfy property 1. Let A; denote the smallest
activity (according to <g) such that the end time of A; in J(5) exceeds dg(A4;). We claim that:

e the schedule of A; is not influenced by the activities Ay with A; <g Ay (by construction);

o for every activity Ap <g A;, the time at which Ay becomes available in J(S) does not exceed
the time at which Ay starts in S (because the predecessor of Ay is smaller than A;).

Let M be the machine on which A; executes. The activities A; € Qs such that Ay <g A; are, in
J(S), scheduled in accordance with Jackson’s rule (cf., [62]) applied to the due dates dg(Ay). Since
ds(A;) is not met, and since Jackson’s rule is guaranteed to meet due dates whenever it is possible
to do so, we deduce that it is impossible to schedule the activities Ay € Qp; such that Ax <g A;
between their start times in S and their due dates in S. This leads to a contradiction, since in S
these activities are scheduled between their start times and their due dates. O

We call J(S) the “Jackson derivation” of S. Since the makespan of J(S) does not exceed the
makespan of S, at least one optimal schedule is the Jackson derivation of another schedule. Thus, in
the search for an optimal schedule, we can impose the characteristics of a Jackson derivation to the
schedule under construction. This results in a significant reduction of the size of the search space.
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Figure 12.2: A preemptive schedule and its Jackson derivation

12.3.2 Branching Scheme

The dominance relation of the previous section led us to develop the following branching scheme
(which heavily exploits the dominance relation):

1.

5.

Let t be the earliest date such that there is an activity A; available (and not scheduled yet) at
t.

. Compute K, the set of activities available at ¢ on the same machine than A;.

Compute NDK, the set of activities which are not “dominated” in K (as explained below).

Select an activity Ay in NDK (e.g., the one with the smallest latest end time). Schedule
A to execute at t. Propagate the decision and its consequences according to the dominance
relation (as explained below). Keep the other activities of NDK as alternatives to be tried
upon backtracking.

Iterate until all the activities are scheduled or until all alternatives have been tried.

Needless to say, the power of this branching scheme highly depends on the rules that are used
to eliminate “dominated” activities in step 3 and propagate “consequences” of the choice of Ay in
step 4. The dominance relation is exploited as follows:

e Whenever Ay € Q) is chosen to execute at time ¢, it is set to execute either up to its earliest

possible end time or up to the earliest possible start time of another activity A; € Qp; which
is not available at t.

Whenever Ay € K is chosen to execute at time ¢, any other activity A; € K can be constrained
not to execute between t and the end of Ay. At times ¢’ > ¢, this reduces the set of candidates
for execution (A4; is “dominated” by Ay, hence not included in NDK). In step 4, “redundant”
constraints can also be added: end(Ay) + m,(A;) < end(A;), where rp,(4;) is the remaining
processing time of A; at time ¢; end(Ay) < start(4;) if A; is not started at time ¢.

Let A € Qp be the last activity of its job. Let A; € Qj; be another activity such that either
Il < k or A; is not the last activity of its job. Then, if A; is available at time ¢, Ag is not
candidate for execution at time ¢ (A is dominated by A4;).

The proof that these reductions of the search space do not eliminate all optimal schedules follows
from the fact that J(S) schedules are dominant. Indeed, in a J(S) schedule, (¢) an activity cannot
be interrupted unless a new activity becomes available on the same resource, (ii) an activity Ag



cannot execute when another activity A; is available, unless Ay <g A;, and (ii4) we cannot have
Ay <g A; if Ay is the last activity of its job and either A; is not the last activity of its job or I < k.

This branching scheme is integrated in the dichotomizing algorithm of Section 7.2.5. The re-
sulting algorithm has been tested using different constraint propagation techniques for the resource
constraints: Time-Tables (TT), Edge-Finding (EF) and network flows (SCF, AEC and GUTB).
Computational results presented in [150] show that both Edge-Finding and the GUTB algorithm
allow the resolution of difficult problems with 100 activities. In particular, five of the ten 10 % 10
(i.e., 10 machines * 10 jobs = 100 activities) instances used by Applegate and Cook [8] in their
computational study of the (non-preemptive) Job-Shop Problem have been solved to optimality in
a few hours of CPU time using GUTB. The Edge-Finding algorithm enabled the exact resolution of
all of these ten instances with CPU time varying from 1 minute to 27 hours (3.4 hours on average)
on a 200 MHz PC.

12.3.3 Heuristic Algorithms

Several variants of the previous algorithm can be designed to search for “good” rather than optimal
solutions. Different algorithms shall then be compared not with respect to the time needed to solve
the optimization problem (i.e., find an optimal solution and prove it is optimal), but with respect
to the value of the best solution found after a given amount of time. Several changes to the previous
algorithm have been explored from this point of view.

Let us first consider the course of action to follow when a new solution has been found by the
branch and bound algorithm. The alternative is either to “continue”’ the search for a better solution
in the current search tree (with a new constraint stating that the makespan must be smaller than
the current one) or to “restart’ a brand new branch and bound search (with the same additional
constraint). The main advantage of restarting the search is that the heuristic choices can rely on
the result of the new propagation (based on the new upper bound), which shall lead to a better
exploration of the search tree. The drawback is that parts of the new search tree may have been
explored in a previous iteration, which results in redoing the same unfruitful work.

As far as the PJSSP is concerned, the restart strategy brings another point of flexibility, con-
cerning the selection of an activity Ay in NDK. A basic strategy consists of selecting Ay according
to a specific heuristic rule. Selecting the activity with the earliest deadline seems reasonable since
it corresponds to the rule which optimally solves the Preemptive One-Machine Problem (see, for
instance, [62]). However, one can also rely on the best schedule S computed so far: selecting the
activity Ay with minimal dg(Ax) should help to find a better schedule when there exists one that is
“close” to the previous one.

In addition, the Jackson derivation operator J and its symmetric counterpart K can be used
to improve the current schedule. Whenever a new schedule S is found, derivations J and K can
be applied to improve the current schedule prior to restarting the search. Several strategies can
be considered, e.g., apply only J, apply only K, apply a sequence of J’s and K’s. The following
strategy appears to work well on average:

e compute J(5) and K(S);

e replace S with the best schedule among J(S) and K (S), if this schedule is strictly better than
S (J(9) is chosen if J(S) and K(S) have the same makespan);

e if S has been replaced by either J(S) or K(.59), iterate.

Globally, this leads to five strategies based on the previous depth first search algorithm: DFS-
C-E, DFS-R-E, DFS-R-E-JK, DFS-R-B and DFS-R-B-JK, where C, R, E, B, JK stand respectively
for “Continue search in the same tree”, “Restart search in a new tree”, “select activities according
to the Farliest deadline rule”, “select activities according to their position on the Best schedule met
so far” and “apply JK derivation operators”.

Table 12.2 provides the results obtained on the preemptive variant of the ten 10 % 10 instances
used in [8]. Two constraint propagation techniques are considered: Time-Table as a fast algorithm
that does not prune much, and Edge-Finding as a constraint propagation algorithm that requires



more time but enables better pruning of the search tree. Each line of the table corresponds to
a “constraint propagation + search” combination, and provides the mean relative error (MRE, in
percentage) obtained after 1, 2, 3, 4, 5, and 10 min of CPU time. For each instance, the relative
error is computed as the difference between the obtained makespan and the optimal value, divided
by the optimal value. The MRE is the average relative error over the ten instances.

Table 12.3 provides the results obtained on the thirteen instances used by Vaessens, Aarts, and
Lenstra [213] to compare local search algorithms for the non-preemptive Job-Shop Problem. As
these instances differ in size, we allocated to each instance an amount of time proportional to the
square of the number of activities in the instance. This means that column 1 corresponds to the
allocation of 1 min to a 10*10 problem, 15 sec for a 10 x5 problem, 4 min for a 20 %10 problem,
etc. We used the square of the number of activities, because the time spent per node appeared to
be approximately linear in the number of activities [151], and the number of decisions necessary
to construct a schedule (i.e., the depth of the search tree) is also proportional to the number of
activities (hence the time necessary to reach the first solution tends to increase as the square of the
number of activities). To our knowledge, five of the thirteen instances are, in the preemptive case,
open (and we have been unable to solve them with the exact algorithm). For these instances, we
applied a variant of Edge-Finding and Shaving (cf., Section 12.2.2) to obtain a lower bound, and
thus estimate the relative error.

Prop. algo. Search strategy 1 2 3 4 5 10
Time-Table DFS-C-E 16.74 | 16.37 | 16.25 | 16.25 | 16.25 | 16.18
DFS-R-E 16.74 | 16.42 | 16.40 | 16.37 | 16.37 | 16.18
DFS-R-E-JK 8.95 895 | 895 | 895 | 895 | 833
DFS-R-B 14.67 | 14.48 | 14.48 | 14.48 | 14.13 | 13.72
DFS-R-B-JK 8.32 8.16 | 7.74 773 | 7.73 7.34
Edge-Finding | DFS-C-E 5.23 4.64 3.80 3.09 2.94 1.55
DFS-R-E 5.70 5.26 4.99 4.47 4.09 2.73
DFS-R-E-JK 4.29 3.67 3.17 2.55 2.42 1.62
DFS-R-B 4.23 3.68 3.41 2.82 2.80 1.41
DFS-R-B-JK 1.69 132 | 086 | 0.80 | 0.79 | 0.65

Table 12.2: DFS results on the ten instances used in [§]

Prop. algo. Search strategy 1 2 3 4 5 10
Time-Table DFS-C-E 16.28 | 16.04 | 16.03 | 15.96 | 15.96 | 15.96
DFS-R-E 16.34 | 16.08 | 16.06 | 16.05 | 16.04 | 16.02
DFS-R-E-JK 9.22 9.22 9.22 9.22 9.22 9.04
DFS-R-B 14.55 | 14.36 | 14.28 | 14.28 | 14.28 | 14.25
DFS-R-B-JK 8.82 8.70 8.60 8.59 8.59 7.84
Edge-Finding | DFS-C-E 4.33 3.98 3.62 3.52 3.47 3.15
DFS-R-E 4.99 4.80 4.49 4.25 3.96 3.72
DFS-R-E-JK 4.02 3.714 3.32 3.26 3.22 3.03
DFS-R-B 3.96 3.64 3.42 3.42 3.42 3.04
DFS-R-B-JK 2.26 2.12 1.94 1.77 1.77 1.72

Table 12.3: DFS results on the thirteen instances used in [213]

These tables show that the use of the Edge-Finding technique enables the generation of good
solutions in a limited amount of time and that the DFS-R-B-JK variant clearly outperforms the
other algorithms, especially when the Edge-Finding technique is used.



12.3.4 Limited Discrepancy Search

Limited Discrepancy Search (LDS) [116] is an alternative to the classical depth first search algorithm.
This technique relies on the intuition that heuristics make few mistakes through the search tree.
Thus, considering the path from the root node of the tree to the first solution found by a DFS
algorithm, there should be few “wrong turns” (i.e., few nodes which were not immediately selected
by the heuristic). The basic idea is to restrict the search to paths which do not diverge more than
w times from the choices recommended by the heuristic. When w = 0, only the leftmost branch of
the search tree is explored. When w = 1, the number of paths explored is linear in the depth of the
search tree, since only one alternative turn is allowed for each path. Each time this limited search
fails, w is incremented and the process is iterated, until either a solution is found or it is proven that
there is no solution. It is easy to prove that when w gets large enough, LDS is complete. At each
iteration, the branches where the discrepancies occur close to the root of the tree are explored first
(which makes sense when the heuristics are more likely to make mistakes early in the search).

Several variants of the basic LDS algorithm can be considered:

e When the search tree is not binary, it can be considered that the ith best choice according to
the heuristic corresponds either to 1 or to (¢ — 1) discrepancies. In the following, we consider
it represents (i — 1) discrepancies because the second best choice is often much better than
the third, etc. In practice, this makes the search tree equivalent to a binary tree where each
decision consists of either retaining or eliminating the best activity according to the heuristic.

e The first iteration may correspond either to w = 0 or to w = 1. In the latter case, one can
also modify the order in which nodes are explored during the first iteration (i.e., start with
discrepancies far from the root of the tree). The results reported below are based on a LDS
algorithm which starts with w = 0.

e Korf proposed an improvement based on an upper bound on the depth of the search tree [131].
In our case, the depth of the search tree can vary a lot from a branch to another (even though
it remains linear in the size of the problem), so we decided not to use Korf’s variant. This
implies that, to explore a complete tree, our implementation of LDS has a very high overhead
over DFS.

e Walsh proposed another variant called “Depth-bounded Discrepancy Search” (DDS), in which
any number of discrepancies is allowed, provided that all the discrepancies occur up to a given
depth [216]. This variant is recommended when the heuristic is very unlikely to make mistakes
in the middle and at the bottom of the search tree (i.e., when almost all mistakes occur at low
depth). We tried both LDS and DDS, and decided to focus on LDS, which appears to perform
better. Some computational results with DDS are provided below.

Table 12.4 provides the results obtained by the five LDS variants, LDS-C-E, LDS-R-E, LDS-R-
E-JK, LDS-R-B and LDS-R-B-JK, on the ten instances used by Applegate and Cook. Table 12.5
provides the results for the thirteen instances used by Vaessens, Aarts, and Lenstra. Figures 12.3 and
12.4 present the evolution of the mean relative error for the eight “constraint propagation + search”
combinations in which the J and K operators are used. The combination of the Edge-Finding
constraint propagation algorithm with LDS-R-B-JK appears to be the clear winner.

Tables 12.6 and 12.7 provide the results obtained using DFS and variants of LDS with the Edge-
Finding constraint propagation algorithm and the R-E-JK and R-B-JK heuristic search strategies.
In these tables, LDS"™ and DDS" refer to the application of the LDS and DDS principles on the
N-ary tree, where each son of a node corresponds to scheduling one candidate activity on the
corresponding machine. LDS and DDS (without the V) correspond to the application of LDS and



Prop. algo. Search strategy 1 2 3 4 5 10
Time-Table LDS-C-E 9.55 | 9.43 | 9.16 | 9.08 | 8.95 | 8.52
LDS-R-E 10.46 | 9.87 | 9.22 | 8.98 | 8.98 | 8.52
LDS-R-E-JK 7.68 | 6.75 | 6.75 | 6.75 | 6.75 | 5.98
LDS-R-B 5.75 | 4.95 | 4.42 | 4.16 | 4.16 | 3.61
LDS-R-B-JK 6.14 | 5.67 | 5.59 | 5.14 | 5.07 | 4.20
Edge-Finding | LDS-C-E 3.20 | 2.70 | 242 | 2.08 | 1.77 | 1.41
LDS-R-E 3.52 | 290 | 2.67 | 2.39 | 2.25 | 1.66
LDS-R-E-JK 2.17 | 2.03 | 1.86 | 1.71 | 1.38 | 1.24
LDS-R-B 1.10 | 0.95 | 0.75 | 0.74 | 0.60 | 0.39
LDS-R-B-JK 0.64 | 0.64 | 0.55 | 0.36 | 0.32 | 0.23

Table 12.4: LDS results on the ten instances used in [§]

Prop. algo. Search strategy 1 2 3 4 5 10
Time-Table LDS-C-E 11.43 | 11.12 | 11.08 | 10.89 | 10.53 | 10.43
LDS-R-E 11.53 | 11.24 | 11.12 | 10.95 | 10.59 | 10.40
LDS-R-E-JK 798 | 797 | 7.95 7.89 | 7.87 | 7.40
LDS-R-B 6.58 5.92 5.64 5.44 5.26 4.68
LDS-R-B-JK 593 | 5.82 | 578 | 5.66 | 5.66 | 4.60
Edge-Finding | LDS-C-E 3.57 | 3.02 | 2.85 | 2.77 | 257 | 2.27
LDS-R-E 4.33 3.37 3.14 291 2.78 2.39
LDS-R-E-JK 2.43 2.20 2.03 1.82 1.73 1.61
LDS-R-B 2.25 1.80 1.76 1.74 1.58 1.13
LDS-R-B-JK 1.75 1.28 1.03 0.92 0.92 0.79

Table 12.5: LDS results on the thirteen instances used in [213]
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Figure 12.3: Evolution of the mean relative error on the ten instances used in [8]
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Figure 12.4: Evolution of the mean relative error on the thirteen instances used in [213]

DDS to the binary tree in which each decision consists of either scheduling or postponing the best
candidate. Figure 12.5 illustrates the difference between the five algorithms, DFS, LDS, LDSV,
DDS, and DDSY, on a ternary tree of depth three. “ITE” shows at which iteration each leaf of the
tree is attained (starting with iteration number 0) and “ORD” shows in which order the leaves are
visited. It shall be noted that, to explore a complete tree, LDS and DDS have a high overhead over
DFS. Hence, LDS and DDS must quickly repair the bad decisions to beat DFS. LDS™ and DDS¥
have a much smaller overhead on a complete tree. Hence, their performance is less dependent on the
quick repair of the “worst” decisions. However, in LDSY and DDS”, the 2nd, 3rd, ... and Nth sons
of a node are considered equal, which can lead to the early exploration of unpromising branches.

Prop. algo. Search strategy 1 2 3 4 5 10
Edge-Finding | DFS-R-E-JK 4.29 | 3.67 | 3.17 | 2.55 | 242 | 1.62
LDS-R-E-JK 2.17 | 2.03 | 1.86 | 1.71 | 1.38 | 1.24
LDSN-R-E-JK 2.66 | 2.13 | 1.93 | 1.74 | 1.62 | 1.27
DDS-R-E-JK 2.81 | 220 | 1.93 | 1.71 | 1.67 | 1.34
DDSY-R-E-JK | 3.17 | 2.50 | 2.33 | 2.25 | 1.63 | 1.51
DFS-R-B-JK 1.69 | 1.32 | 0.86 | 0.80 | 0.79 | 0.65
LDS-R-B-JK 0.64 | 0.64 | 0.55 | 0.36 | 0.32 | 0.23
LDSM-R-B-JK | 1.10 | 0.91 | 0.70 | 0.64 | 0.53 | 0.47
DDS-R-B-JK 2.01 | 1.68 | 1.29 | 1.11 | 0.89 | 0.72
DDSY-R-B-JK | 1.98 | 1.63 | 1.34 | 1.21 | 1.03 | 0.81

Table 12.6: LDS variants on the ten instances used in [8]

LDS on the binary tree appears to be the best overall alternative. LDSY-R-B-JK also performs
well, in particular in Table 12.7. By contrast, DDS and DDS® do not perform well. In particular,
DDS-R-B-JK and DDSY-R-B-JK do not perform better than DFS-R-B-JK in Table 12.6 and for
the first values of the time factor in Table 12.7.

Edge-Finding appears as the most crucial of the techniques we used to provide good solutions
to the PJSSP. On the 13 instances used in [213], all the algorithms that use Edge-Finding perform
better than all the algorithms that do not. Tables 12.8 and 12.9 provide the average gains in MRE
over the 8 DFS-R-*-* and LDS-R-*-* scenarios, when each of the other techniques is added. When
Edge-Finding is not used, LDS appears as the second most important technique. When Edge-Finding
is used, the contributions of the different techniques are closer one to the other. This confirms the
observation in [30] that LDS appears to help the weaker algorithms to a greater extent than the



stronger algorithms.

Prop. algo. Search strategy 1 2 3 4 5 10
Edge-Finding | DFS-R-E-JK 4.02 | 3.74 | 3.32 | 3.26 | 3.22 | 3.03
LDS-R-E-JK 243 | 220 | 203 | 1.82 | 1.73 | 1.61
LDSY-R-E-JK 2.61 | 232 | 221 | 1.93 | 1.86 | 1.81
DDS-R-E-JK 3.46 | 3.10 | 2.98 | 2.30 | 2.29 | 2.16
DDSV-R-E-JK | 3.69 | 2.96 | 2.90 | 2.79 | 2.61 | 2.39
DFS-R-B-JK 226 | 212 | 1.94 | 1.77 | 1.77 | 1.72
LDS-R-B-JK 1.75 | 1.28 | 1.03 | 0.92 | 0.92 | 0.79
LDSY-R-B-JK 1.50 | 0.99 | 0.87 | 0.86 | 0.86 | 0.78
DDS-R-B-JK 2.68 | 2.47 | 2.20 | 1.56 | 1.51 | 1.26
DDSV-R-B-JK | 2.68 | 2.40 | 1.87 | 1.59 | 1.56 | 1.32
Table 12.7: LDS variants on the thirteen instances used in [213]
Prop. algo. Search strategy 1 2 3 4 5 10,
Time-Table LDS 4.66 | 5.19 | 540 | 5.62 | 5.56 | 5.82
B 2.24 | 218 | 2.27 | 2.38 | 249 | 2.53
JK 4.13 | 4.05 | 3.87 | 3.85 | 3.79 | 4.04
Edge-Finding | LDS 212 | 1.85 | 1.65 | 1.36 | 1.39 | 0.72
B 2.00 | 1.82 | 1.78 | 1.60 | 1.41 | 1.14
JK 144 1 1.29 | 1.35 | 1.25 | 1.21 | 0.61
Table 12.8: Average gains on the ten instances used in [8]
Prop. algo. Search strategy 1 2 3 4 5 10
Time-Table LDS 4.23 | 4.35 | 441 | 455 | 4.69 | 5.01
B 230 | 243 | 251 | 2.53 | 2.48 | 2.87
JK 4.26 | 3.97 | 3.89 | 3.84 | 3.71 | 4.12
Edge-Finding | LDS 1.12 | 141 | 1.31 | 1.33 | 1.34 | 1.40
B 1.39 | 1.32 | 1.20 | 1.10 | 1.00 | 1.02
JK 1.26 | 1.07 | 1.12 | 1.13 | 1.03 | 0.78

Table 12.9: Average gains on the thirteen instances used in [213]

Globally, the best algorithm relies on LDS and on Edge-Finding, and provides excellent solutions
to the Preemptive Job-Shop Scheduling Problem, in a reasonable amount of time.
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Chapter 13

Cumulative Scheduling Problems

Many industrial scheduling problems are variants, extensions or restrictions of the “Resource-
Constrained Project Scheduling Problem”. Given (i) a set of resources with given capacities, (ii) a
set of non-interruptible activities of given processing times, (ii7) a network of precedence constraints
between the activities, and (iv) for each activity and each resource the amount of the resource re-
quired by the activity over its execution, the goal of the RCPSP is to find a schedule meeting all
the constraints whose makespan (i.e., the time at which all activities are finished) is minimal. The
decision variant of the RCPSP, i.e., the problem of determining whether there exists a schedule of
makespan smaller than a given deadline, is NP-hard in the strong sense [108].

In particular, the Hybrid Flow-Shop Scheduling Problem (HFSSP) is a special case of the RCPSP.
To precisely define the Hybrid Flow-Shop Scheduling Problem, assume that a set {Ji,...,J,} of n
simultaneously available jobs must be sequentially processed on a set of s stages S = {1,2,...,s}.
Each job is processed first at stage 1, then at stage 2, ..., and finally at stage s. At stage j, m;
identical parallel machines are available. Each job J; can only be processed on one machine at a
time and consists of s operations O;1, Oy, ..., O;s. An operation O;; has a processing time p;; and
has to be processed without preemption on only one of the machines at stage j. The objective is,
again, to find a schedule which minimizes the mazimum completion time.

It is obvious that the HFSSP can be seen as a RCPSP where each operation is modeled by an
activity and where each stage j is modeled by a resource of capacity m;. Resource requirements
are unitary, and the precedence network is made of n chains representing the jobs. Notice that if
there are only two stages and if there is a single machine at each of the two stages, then the above
Hybrid Flow-Shop Problem is solvable in O(nlogn) time by the well-known algorithm developed by
Johnson [127]. Other than this case, the Hybrid Flow-Shop Scheduling Problem is NP-hard in the
strong sense even if there are only two available machines at one of the stages [121].

The aim of this computational study is to test the efficiency of the constraint propagation schemes
described in the previous chapters and also to investigate one particular dimension along which
problems differ. Within the cumulative scheduling class, we distinguish between highly disjunctive
and highly cumulative problems: a scheduling problem is highly disjunctive when many pairs of
activities cannot execute in parallel on the same resource; conversely, a scheduling problem is highly
cumulative when many activities can execute in parallel on the same resource. To formalize this
notion, we introduce the disjunction ratio, i.e., the ratio between a lower bound of the number
of pairs of activities which cannot execute in parallel and the overall number of pairs of distinct
activities. A simple lower bound of the number of pairs of activities which cannot execute in
parallel can be obtained by considering pairs {A;, A;} such that either there is a chain of precedence
constraints between A; and Aj, or there is a resource constraint which is violated if A; and A;
overlap in time. The disjunction ratio can be defined either globally (considering all the activities
of a given problem instance) or for each resource R by limiting the pairs of activities to those that
require at least one unit of R. The disjunction ratio of a resource of capacity 1 is equal to 1. The
disjunction ratio of a cumulative resource varies between 0 and 1, depending on the precedence
constraints and on the amounts of capacity that are required to execute the activities. In particular,



the ratio is equal to 0 when there is no precedence constraint and no activity requires more than
half of the resource capacity. When each stage is made of several machines, the disjunction ratio of
the HFSSP is low due to the unitary resource requirements.

Needless to say, the disjunction ratio is only one of a variety of indicators that could be associated
with scheduling problem instances. For example, the precedence ratio (also known as order strength
[164] flexibility ratio, and density [85]), i.e., the ratio between the number of pairs of activities
which are ordered by precedence constraints and the overall number of pairs of distinct activities,
is also important (a high precedence ratio makes the problem easier). Although some researchers,
e.g., [130], have worked on such indicators, we believe much more work is necessary to discover
which ones are appropriate for designing, selecting, or adapting CP techniques with respect to the
characteristics of a given problem.

In the following, we explore the hypothesis that the disjunction ratio is an important indicator
of which techniques shall be applied to a cumulative scheduling problem. With this distinction in
mind, we introduce several new techniques to solve the RCPSP. They will be also applied to the
HFSSP.

Section 13.1 presents our general approach to the resolution of the RCPSP. Sections 13.2 and 13.3
respectively present some computational results on the HFSSP and on the RCPSP. They confirm
that the techniques we use exhibit different behaviors on problems with different disjunction ratios.

13.1 General Framework

The aim of this section is to present a list (by no means exhaustive) of possible “ingredients” that
can be incorporated in a CP approach to the RCPSP. We limit the discussion to the standard
RCPSP. However, some of the techniques we propose also apply to extensions of the RCPSP, such
as problems with interruptible activities.

First, the RCPSP is an optimization problem. The goal is to determine a solution with minimal
makespan and prove the optimality of the solution. As for the Job-Shop, we represent the makespan
as an integer variable constrained to be greater than or equal to the end of any activity. Again we
use the dichotomizing algorithm of Section 7.2.5.

A branching procedure with constraint propagation at each node of the search tree is used to
determine whether the problem with makespan at most D accepts a solution. As shown in the
literature, there are many possible choices regarding the amount of constraint propagation that can
be made at each node. [57, 83, 84] use simple bounding techniques compared to the more complex
constraint propagation algorithms described in the previous chapters. Performing more constraint
propagation serves two purposes: first, detect that a partial solution at a given node cannot be
extended into a complete solution with makespan lower than or equal to D; second, reduce the
domains of the start and end variables, thereby providing useful information on which variables are
the most constrained. However, complex constraint propagation algorithms take time to execute, so
the cost of these algorithms may not always be balanced by the subsequent reduction of search.

The deductive techniques for cumulative resources have been tested on the RCPSP and on the
HFSSP. Computational results show that it is worth using such techniques when the disjunction
ratio is low. Artificially adding “redundant” constraints, i.e., constraints that do not change the
set of solutions, but propagate in a different way, is another method for improving the effectiveness
of constraint propagation. For example, [57, 58, 59] present branch and bound algorithms for the
RCPSP which rely on the generation of redundant resource constraints. If S is a set of activities
and m an integer value, and if for any subset s of S such that |s| > m, the activities of s cannot all
overlap, then the following resource constraint can be added: “Each activity of S requires exactly
one unit of a new (artificial) resource of capacity m”.

Besides constraint propagation, a branching solution search procedure is also characterized by:

e The types of decisions that are made at each node. Most search procedures for the
RCPSP chronologically build a schedule, from time 0 to time v. At a given time ¢, Demeule-
meester and Herroelen [83] schedule a subset of the available activities; other subsets are tried



upon backtracking. The main interest of this strategy is that some resource can be maximally
used at time ¢, prior to proceed to a time t’ > t. However, there may be many subsets to
try upon backtracking, especially if the problem is highly cumulative. An example of non-
chronological scheduling strategy is given by Carlier and Latapie [57]. Their strategy is based
on dichotomizing the domains of the start variables: at each node, the lower or the upper half
of the domain of a chosen variable V' is removed and the decision is propagated. This strat-
egy may work well if there are good reasons for selecting the variable V| rather than another
variable (e.g., when there is a clear resource bottleneck at a given time).

The heuristics that are used to select which possibilities to explore first. When a
chronological strategy is used, one can either try to “fill” the resources at time ¢ (to avoid the
insertion of resource idle time in the schedule) or select the most urgent activities among those
that are available at time t. When a non-chronological strategy is used, the best is to focus
first on identified bottlenecks.

The dominance relations that are applied to eliminate unpromising branches. Sev-
eral dominance rules have been developed for the RCPSP (see, for example [83, 22, 23]). These
rules enable the reduction of the search to a limited number of nodes which “dominate” the
others, i.e., are guaranteed to include better schedules than the nodes that are eliminated. As
for constraint propagation, dynamically applying complex dominance rules at each node of the
search tree may prove more costly than beneficial.

The backtracking strategy that is applied upon failure. Most CP tools rely on depth
first chronological backtracking. However, “intelligent” backtracking strategies can also be
applied to the RCPSP. For example, the cut-set dominance rule of Demeulemeester and Her-
roelen [83, 84] can be seen as an intelligent backtracking strategy, which consists of memorizing
search states to avoid redoing the same work twice. When backtracking, the remaining sub-
problem is saved. In the remainder of the search tree, the algorithm checks if the remaining
subproblem is not already proved unfeasible. The advantage of such techniques is that the
identified impossible problem-solving situations are not encountered twice (or are immediately
recognized as impossible). However, such techniques may require large amounts of memory to
store the intermediate search results and, in some cases, significant time for their application.

We refer to [22] for a detailed study of all these aspects of the problem-solving strategy. Our
aim is to evaluate the efficiency of the constraint propatation techniques described in the previous
chapters. For this reason, we do not generate redundant resources, we do not apply the complex
dominance rules of [83, 22, 23] and we do not use the cut-set rule. Hence the computational results
could be improved.

Our solution search procedure is based upon [152]:

1.

2.

Initialize the set of selectable activities to the complete set of activities to schedule.

If all the activities have fixed start and end times, a solution is found, exit. Otherwise, remove
from the set of selectable activities those activities which have fixed start and end times.

If the set of selectable activities is not empty, select an activity from the set (e.g., one with
smallest deadline), create a choice point for the selected activity (to allow backtracking) and
schedule the selected activity from its earliest start time to its earliest end time. Then go to
step 2.

If the set of selectable activities is empty, backtrack to the most recent choice point. (If there
is no such choice point, report that there is no problem solution and exit.)

Upon backtracking, mark the activity that was scheduled at the considered choice point as not
selectable as long as its earliest start and end times have not changed. Then go to step 2.



The correctness of this algorithm is easy to demonstrate. Indeed, the activity A; chosen at step
3 must either start at its earliest start time (and consequently end at its earliest end time) or must
be postponed to start later. But starting A; later makes sense only if other activities prevent A;
from starting at its earliest start time, in which case the scheduling of these other activities must
eventually result (thanks to constraint propagation!) in the update of the earliest start and end
times of A;. Hence a backtrack from step 4 signifies that all the activities which do not have fixed
start and end times have been postponed. This is absurd as in any solution the activity which will
start the earliest among those which have been postponed could be set to start at its earliest start
time. This is why it is correct to backtrack from step 4 up to the most recent choice point.

Several constraint propagation algorithms can be associated with each resource. Among these
algorithms, the Time-Table mechanism, is systematically applied. It guarantees that, at the end of
the propagation, the earliest start time of each unscheduled activity is consistent with the start and
end times of all the scheduled activities (i.e., activities with bound start and end times).

13.2 Hybrid Flow-Shop Scheduling

The branch and bound procedure has been tested on 92 HFSSP instances generated by Carlier
and Néron [59]. Problem size varies from 10 jobs and 5 stages, to 15 jobs and 5 stages. The
machine configurations are equilibrated, i.e., all stages have the same number of available machines
(3 machines at all the stages), or are almost equilibrated (3 machines at all stages, excepted the
third stage in which only 2 machines are available). As reported in [59] this makes the problem
extremly hard to solve in practice.

The maximum CPU time allowed to solve a given problem instance was set at 3,600 seconds.
Figure 13.1 reports the number of instances solved (Nb Solved) within a given time limit (CPU) for
three different versions of our search procedure:

o with EnerGetic (EG) reasoning (Left-Shift / Right-Shift),
e with Edge-Finging (EF),
e with No (N) additional propagation.

On “easy” instances (those solved in a few seconds by all methods), the cost of the more com-
plex time-bound adjustment algorithms is not balanced by the subsequent reduction of search, and
the CPU time increases. On the contrary, when instances become hard, the energetic reasoning
outperform all other techniques. Within a one hour time-limit, 76 instances are solved with ener-
getic reasoning while 74 and 66 instances only are respectively solved with Edge-Finding and with
Time-Tables only.

Over the 66 instances that have been solved by all three versions of the branch and bound (EG,
EF and N), the reduction of the number of backtracks is very impressive. An average of 14917
backtracks was required by the EG version of the algorithm while EF and N required respectively
150853 and 1285595 backtracks! Following these results an improved version of these algorithms,
incorporatig Shaving (see Section 12.2.2) and dominance rules, has been developped in [171].

13.3 Resource-Constrained Project Scheduling

The three versions of the algorithm were tested on two sets of data.

e The “KSD” set of Kolisch, Sprecher and Drexel [130], which includes 480 instances with 30
activities and 4 resources. These instances are interesting because they are classified according
to various indicators, including the “resource strength,” i.e., the resource capacity, normalized
so that the “strength” is 0 when for each resource R, cap(R) = max;(cap(A;, R)), and the
“strength” is 1 when scheduling each activity at its earliest start time (ignoring resource
constraints) results in a schedule that satisfies resource constraints as well.
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Figure 13.1: Number of HFSSP instances solved in a given amount of CPU time

e The “BL” set of Baptiste and Le Pape [22] which includes 40 instances with either 20 or 25
activities, and 3 resources. Each activity requires the 3 resources, with a required capacity
randomly chosen between 0 and 60% of the resource capacity. 15 precedence constraints were
randomly generated for problems with 20 activities; 45 precedence constraints were generated
for problems with 25 activities.

The average disjunction ratios for the two sets of instances are respectively 0.56 for the KSD set
and 0.33 for the BL set. As a matter of fact, the BL instances have been generated because it
appeared that most of the classical instances from the literature are highly disjunctive (which is not
representative of the real-life RCPSP instances that we observed).

Figures 13.2 and 13.3 provide the results obtained on the KSD and the BL sets of benchmarks
with three different versions of our search procedure: with EnerGetic (EG) reasoning, with Edge-
Finding (EF), with No (N) additional propagation. Each curve shows the number of instances solved
in a given amount of CPU time.

The effect of the different satisfiability tests and time-bound adjustment algorithms clearly de-
pends on the set of instances. Considering only the instances solved by all versions of the branch
and bound (39 over 40 for the BL set and 353 over 480 for the KSD set), the reduction in the
average number of backtracks between N and EG is equal to 97% and 24% on the BL and KSD sets
respectively. On the KSD sets, the cost of the more complex time-bound adjustment algorithms is
not balanced by the subsequent reduction of search, and the CPU time increases. On the contrary,
EG performs much better than N on the BL set.

13.4 Conclusion

We have empirically evaluated several propagation techniques for cumulative resources. These tech-
niques can be used not only for standard scheduling problems; some of them can also be used for
preemptive scheduling problems (e.g., partially elastic relaxation as defined in Section 9.2.3 or for
fully elastic problems (e.g., fully elastic relaxation as defined in Section 9.1). Propagation proves
to be effective on some, but not all problem instances in the cumulative scheduling class. Com-
putational results have shown that, on “highly disjunctive” project scheduling instances, the more
complex constraint propagation algorithms induce an overhead that is not balanced by the resulting
reduction of search. On the other hand, the most expensive techniques prove to be highly useful for
the resolution of less highly disjunctive problems.
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Figure 13.3: Number of BL instances solved in a given amount of CPU time

Let us remark that the branch and bound procedure does not incorporate all the results ob-
tained by other researchers for the Resource-Constrained Project Scheduling Problem (RCPSP). In
particular, we have not used, until now, any “intelligent backtracking” rule such as the cut-set rule
of Demeulemeester and Herroelen [83]. This may seem a little “strange” given the excellent results
reported in [84], in particular on the KSD instances, even with a limited use of the cut-set rule. It
appears that many industrial scheduling problems include several additional features (including, for
example, elastic activities) which seem to require the use of other techniques. Yet in the case of the
pure RCPSP, it would be interesting to determine how subsequent improvements of the procedure
would influence computational results, and hence our conclusions on the usefulness of the various
propagation techniques.

Recently, several new lower bounds based on Linear Programming (LP) formulations of a relaxed
RCPSP have shown to be very accurate [46, 166]. However, the size of the models used is so large



that, even with complex column generation techniques, hours of CPU time are sometimes required
to get a lower bound. Recently, Carlier and Néron [60] have shown that for each resource, an efficient
LP-based lower bound can be tabulated, for each fixed value of the resource capacity. Thus, the
computation of the bounds is not time consuming! This is, we think, one of the most promising
research direction for the next few years.






Chapter 14

Min-Sum Scheduling Problems

We illustrate and compare the efficiency of the constraint propagation algorithms described in pre-
vious chapters on two well-known scheduling problems. In Sections 14.1 and 14.2 we respectively
study the problems of minimizing the weighted number of late jobs on m parallel identical machines
and the total tardiness on 1 machine. In Section 14.3 we consider a general-shop scheduling problem
with sequence-dependent setup times and alternative machines where the optimization criteria are
both makespan and sum of setup times.

14.1 Minimizing the Weighted Number of Late Jobs

The problem P|r;| > w;U; is very close to the resource constraint of Section 11.1. An instance of
the decision-variant of this problem consists of a set of jobs {Ji,..., J,}, a set of m identical parallel
machines, and an integer W. Each job J; is described by a release date r;, a due date d;, a processing
time p;, and a weight w;. The problem is to find an assignment of start times to jobs such that:

e less than m jobs are scheduled at each time point,
e each job starts after its release date,
e the weighted number of jobs that end after their due date is lower than or equal to W.

A job scheduled between its release date and its due date is “on-time”. Conversely, a job that ends
after its due date is “late”. Even for the simple unweighted version of the problem (1|r;| > U;), few
exact approaches have been proposed.

e An efficient heuristic and a branch and bound procedure have been proposed in [79]. It is
shown that the problem can be modeled by a Mixed Integer Program (MIP). Unfortunately,
instances with more than 10 jobs could not be considered because of the size of the MIP.

e A branch and bound scheme based upon a “master sequence”, i.e., a sequence containing at
least an optimal sequence, is proposed in [80]. Lower bounds are obtained by relaxing the
release and the due dates according to the Kise, Ibaraki and Mine conditions [129].

e Another branch and bound procedure is presented in [181] where a lower bound is obtained
by a Lagrangian relaxation of a MIP formulation.

The last three methods are in the same range of efficiency (95% of instances with 80 jobs can be
optimally solved in a reasonable amount of time). Obviously, this problem fits our Constraint-Based
Scheduling model. The m parallel machines are modeled by a resource of capacity m and each job
J; is modeled by an activity A; that requires one unit of the resource. The initial domain of the start
and end variables are set respectively to [r;, ub— p;] and to [r; + p;, ub], ub being an upper bound of
the completion time of the jobs (e.g., ub can be set as the maximum release date plus the sum of all



processing times). The domain of the criterion variable criterion is set to [0, W]. Finally, the cost
function is the sum of n functions f;(end(A;)) that equal 0 if end(A;) < d; and w; otherwise.

Let us remark that, with this model, d; remains arbitrarily large (equal to ub) as long as it is
not decided that J; must be on-time.

14.1.1 Dominance Relations

Dominance relations allow to reduce the search space to schedules that have a particular structure.
The most important dominance relation relies on the idea that it is better to schedule small and
heavy jobs with large time windows than large and light jobs with small time windows. We also use
two other dominance rules that respectively fix the start times of some jobs and split the problem
into distinct subproblems.

Dominance of Small Jobs with Large Time-Windows

We rely on the observation that on any solution, if a large job J; is on-time and is scheduled inside
the time window [r;, d;] of a smaller job J; that is late, and if J; is heavier than Jj, the jobs J; and
Jj can be “exchanged”, i.e., J; becomes on-time and J; becomes late. More formally our dominance
rule is based upon the binary relation “<”.

Definition 32. For any pair of jobs J;, J;, J; < J; if and only if

(pi <pj) VvV (pi=pj Ni<}j)
wizwj

ri+pi <15+ Dpj

dj —p; <d; —p;

The relation “<” is transitive and VJ;,VJ;, J; < J; = J; # J;. Thus, it defines a strict partial
order on jobs. Proposition 89 is the theoretical basis of our dominance rule.

Proposition 89. There is an optimal schedule such that for any pair of jobs {J;, J;}, if Ji < J;
and J; is on-time, then J; is also on-time, i.e.,

VJ“VJ], —\[(J7 < JJ) AN (end(JJ) < dj) A (end(Jz) > dz)] (141)

Proof. Consider an optimal schedule Q such that the first index i for which there exists a job J;
that violates (14.1) is maximum. We have (J; < J;) A (end(J;) < d;) A (end(J;) > d;). We build a
new schedule obtained by “exchanging” J; and J;. More precisely, J; is scheduled at the maximum
of r; and of the start time of J; in Q. J; is scheduled after all other jobs (it then becomes late). It
is obvious to verify that the new schedule is still feasible and optimal. Moreover, J; is now on-time.
Now, suppose that there exists a late job Ji such that Jp < J;. We then have J, < J; < J;.
Moreover, J was also late on the initial schedule. Consequently, k& > i because of the choice of 3.
This contradicts our hypothesis on the choice of the initial schedule. O

Remark that the constraint in Proposition 89 still holds if r; + p; is replaced by end(J;) and if
d; — p; is replaced by start(J;). Arc-consistency is achieved on this new constraint. It allows to
prove that some jobs must be late or on-time and it tightens the domains of the start variables.

Decomposition Rule

The basic idea of the decomposition is to detect some cases in which the problem can be split into
two subproblems. Each of them being solved independently.

Proposition 90. Let t1 be a time point such that for any non-late job (i.e., eet; < d;), either
min(d;, dz) <ty orty <r;. Any optimal schedule, is the “sum” of an optimal schedule of {J; : eet; <
d; Amin(d;,d;) < t1} and of an optimal schedule of {J; : eet; < d; Nty <1}



Proof. Recall that late jobs can be scheduled arbitrarily late and we only consider on-time jobs.
On-time jobs are either in {J; : eet; < d; Amin(d;,d;) <t1} orin {J; : eet; < d; Aty <r;} and they
do not compete for the machine. O

We only consider the values of ¢; that are earliest start times (if the problem can be decomposed
at time t1, it is easy to verify that it can also be decomposed at the first r; after ¢1). There are
O(n) distinct earliest start times and the decomposition test (at a given time point) obviously runs
in linear time. Consequently, the overall decomposition test runs in O(n?). Once the problem has
been decomposed, the optimum of each subproblem is computed and we simply have to verify that
the sum of these optima is lower than or equal to W.

Straight Scheduling Rule

We use a simple dominance rule which schedules automatically a set of jobs if they “fit” in a
particular interval.

Proposition 91. Let [t1,t2), be any time interval. Let J(t1,t2) be the jobs, among those that are
not late yet (i.e., eet; < d;), that may execute (even partially) in [t1,t2) if they are on-time (i.e.,
ty < min(d;, d;) Aty > 1;). Moreover, suppose that there exists a feasible schedule Q of J(t1,ts) that
1s idle before t1 and after to on which all jobs are on-time. Then there exists an optimal overall
schedule R of {J1,...,Jn} such that between t1 and to the schedules Q and R are identical.

Proof. Obvious. O

Consider now any time point ¢; and let J(¢1) be the set of jobs J; that do not have to be late
and that can end after ¢; (t; < min(d;,d;)). We build a schedule of J(¢;) as follows: Each time a
job is completed, the available job with the smallest due date min(d;, d;) is scheduled. Let to be the
current time point throughout the construction of the schedule:

1. if a job is completed after its due date then ¢; is not a valid candidate for straight scheduling

2. if J(t2) becomes empty then we have built a valid schedule of J(t1,t2) where all jobs are
on-time.

Now remark that if ¢; is not in {min(d, d1 ), min(dz, dz), . .., min(d,, d,)} then J(t;—1,t2) = J(t1,t2)
and a schedule that can fit in [t1,¢2) can also fit in [t; — 1,%3). Hence, the “straight scheduling rule”
is applied for ¢; = min;(r;) and for ¢; € {min(dy,d;), min(dz,d2),...,min(d,,d,)}. In the following
experiments, this rule is active only if the machine capacity is 1.

14.1.2 Branching Scheme

We use the dichotomizing algorithm of Section 7.2.5. The critical part is the resolution of the decision
problem. The search tree is built as follows: While there are some jobs that can be late or on-time
(i.e., eet; < d; < dz),

1. select a job J; such that eet; < d; < d;
2. constrain J; to be on-time, i.e., end(J;) < d; (if a backtrack occurs, J; must be late)
3. apply dominance rules and propagate constraints

4. check that there exists a feasible schedule of the jobs, i.e., a schedule where all jobs are
scheduled in their time-window, (if not, the problem is inconsistent and a backtrack occurs).

When the branch and bound succeeds, it has been decided for each job whether it is on-time or
not. On top of that the weighted number of late jobs equals criterion (because arc-B-consistency is
enforced on the criterion constraint). Moreover there is a feasible schedule of the jobs (step 4). Let
us detail the heuristic used for the job selection and the procedure that checks whether there is a
feasible schedule of the jobs that must be on-time.



Job Selection Heuristic

Let U be the set of jobs J; that can be late or on-time (i.e., eet; < d; < d;). Let max;(w;/p;) be
the maximum value of w;/p; among jobs in U and finally, let S be the subset of the jobs J; in U
such that w;/p; > 0.9 * max;(w;/p;). Among jobs in S, we select a job whose time window, if it
becomes on-time, i.e., [r;, d;], is the largest. This heuristic “bets” that it is better to schedule small
and heavy jobs with large time windows rather than large and light jobs with tight time windows.

Feasibility Check

The aim of this step is to determine if there is a feasible schedule of the jobs that meets all time-
windows. Even on a single machine, this problem is NP-hard in the strong sense. A large amount
of work has been carried on this problem because it serves as the basis for the resolution of several
disjunctive scheduling problems. The branch and bound algorithm of Carlier [54] has shown to
be extremely efficient for this problem. Very large instances can be solved in a few amount of
time. Hence, it is used as soon as the number of machines equals 1. Unfortunately, there is
no such efficient algorithm in the cumulative case. Hence we use a procedure similar to the one
described in Section 13.1 for the Resource-Constrained Project Scheduling Problem (in our case,
there is no precedence constraint and resource requirements are unitary). The Left-Shift / Right-
Shift propagation technique is used at this point (cf., Section 9.3.6).

14.1.3 Computational Results

In this section we compare the efficiency of the constraint propagation algorithms described in
previous chapters on the problem of minimizing the weighted number of late jobs. Several instances
of P|r;j| Y~ w;U; have been generated following the generation scheme of [24, 17]. We pay attention
to four important characteristics:

e The distribution of the processing times.
e The distribution of the weights.

e The overall “load” of the machines; where the load is the ratio between the sum of the pro-
cessing times of the jobs and m * (max; d; — min; r;).

e The margin m; = d; — r; — p; of each job.

Our generation scheme is based on 6 parameters: the number of jobs n, the number of machines m,
and the four statistical laws followed by the processing times, the weights, the release dates, and the
margins (given r;, p; and m;, the due date can be immediately computed d; = m; + r; + p;).

e Processing times are generated from the uniform distribution over [pmin, Pmax]-
e Weights are generated from the uniform distribution [1, wmax]-

e Release dates are generated from the normal distribution (0, 0).

e Margins are generated from the uniform distribution [0, mmpax]-

Given these parameters and relying on the fact that most of the release dates are in [—20, 20], the
load is approximately equal to:

Pmin + Pmax
2m(40 + Pmax + mmax)

load =n

Given n, Pmins Pmaz, Mmax and load, this allows us to determine a correct value of o. One instance has
been generated for each of the combinations of the parameters (n, m, (Pmin; Pmaz ), Mmax, [0ad, Wiax )-
See Table 14.1. Tables 14.2, 14.3, and 14.4 report the results obtained for the three different values
of m. Each line summarizes the results obtained on a set of 90 instances of the same size n. The



Parameter Range

n {10, 20, 30,40, 50}

m {1,3,6}

(Pmin, Pmax) | {(0,100),(25,75)}
Mmax {50,200, 350, 500, 650}
load {1.0,1.6,2.2}

Wmax {17 ].0, 100}

Table 14.1: Instances generation parameters

column “% solved” provides the ratio of instances that have been solved within 600 seconds of CPU
time on a PC HP Vectra 350 MHz running Windows 95. The columns “Avg. CPU” and “Avg.
BCK?” report respectively the average CPU time in seconds and the average number of backtracks
required to solve the instances. The column “Max CPU” reports the maximum CPU time. Instances
that could not be solved within the time limit are not taken into account in these computations.

n | % solved | Avg. CPU | Max CPU | Avg. BCK
10 100.0 0.2 0.7 2.8
20 100.0 5.3 35.2 17.7
30 99.6 84.4 567.0 48.4
40 94.8 217.6 589.9 73.4
50 80.0 419.9 585.2 39.5

Table 14.2: Computational results for m = 1

n | % solved | Avg. CPU | Max CPU | Avg. BCK
10 100.0 0.2 0.7 4.9
20 100.0 6.8 44.8 60.4
30 96.7 94.9 554.5 601.7
40 87.0 203.0 570.8 3252.5
50 74.4 475.8 597.0 947.0

Table 14.3: Computational results for m = 3

The algorithm behaves well since, on the average, 79.3 % of the 50 jobs instances can be solved in
less than 10 minutes of CPU time. However, it appears that instances with parallel machines are
much more difficult to solve than those with a single machine. This is due, we think, to the fact
that our branching scheme is very efficient when we can use the algorithm of [54] for the feasibility
check. A careful examination of the computational results shows that for m > 1 more than 90 % of
the CPU time is spent in the feasibility check. Excellent results have been reported recently in [25]
for the special case where m = 1 and Vi, w; = 1. Lower bounds based on Lagrangian relaxation and
on relaxations of the problem to polynomially solvable cases are proposed. New elimination rules
together with strong dominance relations are also used to reduce the search space. A branch and
bound procedure exploiting all these techniques solves to optimality problems with up to 200 jobs.

14.2 Minimizing Total Tardiness
Consider the scheduling situation where n jobs Ji, ..., J, have to be processed by a single machine

and where the objective is to minimize total tardiness. Associated with each job J;, are a processing
time p;, a due date d;, and a release date ;. A job cannot start before its release date, preemption



n | % solved | Avg. CPU | Max CPU | Avg. BCK
10 100.0 0.1 0.2 0.2
20 100.0 9.9 67.0 238.3
30 98.2 70.5 551.6 1361.6
40 91.1 128.6 530.5 6676.6
50 84.8 336.4 539.4 6937.7

Table 14.4: Computational results for m = 6

is not allowed, and only one job at a time can be scheduled on the machine. The tardiness of a
job J; is defined as T; = max (0, C; — d;), where C; is the completion time of J;. The problem is to
find a feasible schedule with minimum total tardiness > T;. The problem, denoted as 1|r;| > Tj, is
known to be NP-hard in the strong sense.

A lot of research has been carried on the problem with equal release dates 1|| >~ T;. Powerful
dominance rules have been introduced by Emmons (see Section 11.2.2). Lawler [143] has proposed
a dynamic programming algorithm that solves the problem in pseudo-polynomial time.

Most of the exact methods for solving 1|| Y 7; strongly rely on Emmons’ dominance rules. Potts
and Van Wassenhove [186], Chang et al. [73] and Szwarc et al. [208], have developed Branch-and-
Bound methods using the Emmons rules coupled with the decomposition rule of Lawler [143] together
with some other elimination rules. The best results have been obtained by Szwarc, Della Croce and
Grosso [208] with a Branch-and-Bound method that efficiently handles instances with up to 500
jobs!

There are less results on the problem with arbitrary release dates. Chu and Portmann [74] have
introduced a sufficient condition for local optimality which allows to build a dominant subset of
schedules. Chu [75] has also proposed a Branch-and-Bound method using some efficient dominance
rules. This method handles instances with up to 30 jobs for the hardest instances and with up to
230 jobs for the easiest ones.

In Section 14.2.1, we describe the overall branching scheme. In Sections 14.2.3 and 14.2.2, we
introduce some dominance properties and we finally report our experimental results in Section 14.2.5.
We will see that our procedure handles instances as large as 500 jobs although some 60 jobs instances
remain open.

14.2.1 Overall Scheme

All propagation rules described in Section 11.2 are used. On top of this, we rely on the edge-finding
branching scheme. Rather than searching for the starting times of jobs, we look for a sequence of
jobs. This sequence is built both from the beginning and from the end of the schedule. Throughout
the search tree, we dynamically maintain several sets of jobs that represent the current state of the
schedule (see Figure 14.1).

e P is the sequence of the jobs scheduled at the beginning,

e () is the sequence of the jobs scheduled at the end,

e NS is the set of unscheduled jobs that have to be sequenced between P and @,

e PF C NS (Possible First) is the set of jobs which can be scheduled immediately after P

e and PL C NS (Possible Last) is the set of jobs which can be scheduled immediately before Q.

At each node of the search tree, a job J; is chosen among those in PF' and it is scheduled immediately
after P. Upon backtracking, this job is removed from PF. The heuristic used to select J; comes
from [74, 75]: Among jobs of PF with minimal release date, select the job that minimizes the function
max(r; + pi,d;). Of course, if NS is empty then a solution has been found and we can iterate to
the next decision problem. If NS # () while PF or PL is empty then a backtrack occurs. Several



propagation rules relying on jobs time-windows, are used to update and adjust these sets. These
rules, known as edge-finding (see Chapter 8) are also able to adjust the time-windows according to
the machine constraint.

Due to our branching scheme, jobs are sequenced from left to right so it may happen that at
some node of the search tree, all jobs of NS have the same release date (the completion time of the
last job in P). In such a case, to improve the behavior of the Branch-and-Bound method, we apply
the dynamic programming algorithm of Lawler [143] to optimally complete the schedule.

P [

Figure 14.1: A Node of the Search Tree.

14.2.2 Dominance on Equal Length Jobs

We prove that, considering two jobs which have the same processing time, the first Emmons Rule
(Section 11.2.2) is valid. Note that, contrary to the Generalized Emmons Rules, this dominance
property is valid even in the non-preemptive case.

Proposition 92. Let J; and Jy, be two jobs such that p; = pr. If r; <1 and d; < max(ry + pg,di),
then there exists an optimal schedule in which J; precedes Jj.

Proof. Consider a schedule S in which job J; and job Jj, satisfy the assumptions and in which job Jg
is completed before job J;. Let us exchange J; and J in S. Note that the exchange is valid since r; is
lower than or equal to the earliest start time of Jx. We have p; = py, then the completion time of the
other jobs do not change. This exchange does not increase total tardiness (see Section 11.2.2). O

14.2.3 Removing Dominated Sequences

Several dominance properties have been introduced in [74, 75]. These rules focus on the jobs in
NS plus the last job of P. They determine that some precedence constraints can be added. Such
constraints allow us to adjust release dates and to filter PF. All these rules are used in our Branch-
and-Bound procedure. On top of this, we also consider dominance properties that take into account
the complete sequence P. Informally speaking, our most basic rule states that if the current
sequence P can be “improved”, then it is dominated and we can backtrack.

In the following, let Cuax(P) and T(P) denote the completion time and the total tardiness
associated with the current sequence P. Now consider a permutation P’ of P of and let us examine
under which condition P’ is “as good as” than P.

o If Chiax(P’') < Chax(P) and T(P’) < T(P), then we can replace P by P’ in any feasible
schedule so P’ is at least as good as P.

o If Cruax(P’) > Cax(P), then if we replace P by P’ in a feasible schedule, all jobs in NS U Q
have to be shifted of at most Cpax(P’) — Cinax(P) time units. So, the additional cost for jobs
in NSUQ is at most (|NS|+ |Q|)(Cmax(P’) — Cmax(P)). Hence, P’ is at least as good as P if
T(Pl) + (|NS| + ‘QD(CmaX(P/) - Cmax(P)) < T(P)

P’ is better than P if P’ is at least as good as P and if either (1) P is not at least as good as P’
(2) or if P’ is lexicographically smaller than P. When P’ is better than P, the current sequence is
dominated and we can backtrack. To compare two sequences, we just have to build the schedules
associated with them and this can be done in linear time.



Enumeration of the k£ Last Jobs

We can enumerate all permutations P’ of P and test if it is better than P. Since the number of
alternative sequences is exponential, we only consider the permutations P’ that are identical to P
except for the k last jobs (where k is an arbitrary value). When k is large, we have a great reduction
of the search space but this takes a lot of time. Experimentally, k = 6 seems to be a good trade-off
between the reduction of the search tree and the time spent in the enumeration.

Removing Possible Firsts

We propose a simple technique to detect that a job J; € PF cannot be actually scheduled just after
P and thus can be removed from PF. We note P|J; the sequence where J; is scheduled immediately
after P. If there is a permutation 7 of P|J; that is “better” than P|J; then scheduling J; first
after P leads to a dominated schedule and thus we can remove J; from PF. This time we only
enumerate the permutations 7 that are obtained from P|J; either by inserting J; somewhere inside
P or by exchanging J; with another job of P|J;. Since there are O(n) such permutations and since
comparing two sequences can be done in linear time, the algorithm runs in O(n?) for a given job J;.

Adjusting Deadlines

Consider a job J; € NS and assume that the current node of the search tree can be extended to
a feasible optimal schedule where J; is completed at some time point C;. Let P|A|J;|u|@ be the
sequence of the jobs in the feasible optimal schedule and let us modify this sequence by removing
J; and inserting it somewhere in P. The new sequence is P’|J;|P”|\|u|@, where P’'|J;|P" is the
sequence derived from P after the insertion of J;.

In the following, we assume that r; < Chax(P’). Under this hypothesis, it is easy to see
that Cax(P'|Ji|P"|A) < Cmax(P)AlJ;) and thus the tardiness of the jobs in p|Q has not
been increased. On top of that, the jobs in A have been shifted of at most Cyax(P’|J;|P") —
Cmax(P) time units. Thus, the total tardiness of the jobs in A has been increased of at most
A (Cmax (P'|Ji|P") — Ciax(P)) < (INS| — 1)(Cmax(P’'|Ji| P"”") — Cimax(P)). Finally, the total tar-
diness of the jobs in P U {J;} has been increased of T'(P'|.J;|P") — (T'(P) 4+ max(0,C; — d;)).
Consequently, the total tardiness has been increased of at most

(INS| = 1)(Crnax (P Ji| P") = Cinax(P)) + T(P'| J;| P") = T(P) — max(0, C; — d;).
Since the initial schedule is optimal, the above expression is positive and thus,
Ci < di + (INS| = 1)(Crmax (P'|Ji|P") = Cimax (P)) + T(P'|J;| P") = T(P).
In other words, the deadline d; of J; can be adjusted to
min(d;, d; — 1+ (|NS| — 1)(Crax (P’|Ji| P") — Cax(P)) + T(P'|J;|P") — T(P)).

Since there are O(n) sequences P’|J;|P" (with 7; < Chax(P')) that can be derived from P and
since the completion time and the total tardiness of a sequence can be computed in linear time, all
adjustments of related to .J; can be computed in O(n?).

14.2.4 Intelligent Backtracking

Intelligent Backtracking techniques “record”, throughout the search tree, some situations that do
not lead to a feasible solution. Each time such a situation is encountered again then a backtrack is
immediately triggered.

In practice, when a backtrack occurs, the set of “scheduled” jobs, i.e., those in P, the tardiness
associated to the sequence (T'(P)) and and its completion time (Cpax(P)) are stored. Using a hash
table for storing the set of schedule jobs, the total memory requirement is kept relatively low. If
latter in the search tree, we are in a situation where a sequence P’ of the same jobs as in P jobs has
been built and if T(P’) > T'(P) and Cpax(P’) > Chax(P) then the current node of the search tree
cannot lead to an optimal solution (otherwise, P could also be extended to an optimal sequence).



14.2.5 Experimental Results

All techniques presented below have been incorporated into a Branch-and-Bound method imple-
mented on top of ILOG SOLVER and ILOG SCHEDULER. All experimental results have been computed
on a PC Dell Latitude 650 MHz running Windows 98.

The instances have been generated with the scheme of Chu [75]. Each instance is generated
randomly from three uniform distributions of r;, p; and d;. The distribution of p; is always between
1 and 10. The distributions of r; and d; depend on 2 parameters: « and (. For each job J;, r;
is generated from the distribution [0, Y p;] and d; — (r; 4+ p;) is generated from the distribution
[0,3> p;]. Four values for o and three values for 3 were combined to produce 12 instances sets,
each containing 10 instances of n jobs with n € {10, 20, 30, 40, 50, ..., 500} jobs.

Chu’s Lower Bound by
Opt. || lbopy | Gap Bek. CPU Iby | Gap | Bck. | CPU
34 28 | 0.21 | 501340 | 773.9 34 | 0.00 1 0.1
111 46 | 1.41 ol *Ex 0111 | 0.00 0 0.1

115 35 | 2.29 otk otk 93 | 0.24 535 2.1
95 47 | 1.02 | 603171 | 1313.3 81| 0.17 | 10300 | 59.1
32 19 ] 0.68 | 24913 56.6 311 0.03 221 1.0
12 91033 1 0.1 12| 0.00 0 0.0
79 40 | 0.97 otk otk 73 | 0.08 284 1.6

192 167 | 0.15 | 10118 28.2 || 180 | 0.07 462 24
84 54 | 0.56 | 52922 79.8 79 | 0.06 6 0.1
24 16 | 0.50 | 69754 89.4 24 | 0.00 2 0.1

Table 14.5: Comparison Between lbcop,, and lby. n = 20 Jobs, a = 0.5, 8 = 0.5, no Dominance
Property, no Intelligent Backtracking.

In Table 14.5, Chu’s lower bound is compared with the new lower bound b, (see Section 11.2.1).
Most times, lby = Ilbcpy so, Iby has been skipped from the tables to simplify the presentation.
To have a fair comparison of the bounds, the Branch-and-Bound procedure has been run without
dominance property nor Intelligent Backtracking on instances with 20 jobs that are known to be
hard (o = 0.5,8 = 0.5) [75]. Each line corresponds to a single instance and we report the optimal
tardiness (Opt.), the value of the lower bound computed at the root of search tree (Ibcpy, b2),
the relative gap (Gap) between the optimum and the two lower bounds, the number of backtracks
(Bck.) and the amount of CPU time in seconds required to solve the instance. A "***" in the table
indicates that the search was interrupted after 1800 seconds. On the average, Ibcp, is at 81% of the
optimum value while our lower bound is much closer (6%). The average number of backtracks over
the instances solved by both methods has been divided by almost 12 and the CPU time by 37.

In Table 14.6, we show the efficiency of dominance properties, propagation rules and intelligent
backtracking technique presented above. For that, the Branch-and-Bound procedure has been run
with lbe on instances with 30 jobs with various combinations of o and 3. On each line of Table 14.6,
the average results obtained over the 10 generated instances are reported. In columns 3 and 4
(“Chu”), we report the results obtained when the dominance properties of Chu are used [74, 75].
We then add (columns 5 and 6) the dominance and propagation rules presented in Section 14.2.2
(EQual Processing, EQP), Section 14.2.3 (Remove Dominated Sequences, RDS), and Section 14.2.3
(optimization on the 6 last jobs). Intelligent Backtracking (IB) is then added and results are reported
in columns 7 and 8. All “ingredients” are useful to reduce the search space.

The results obtained with the version of the algorithm that incorporates all ingredients are
presented in Table 14.7. For each combination of parameters and for each value of n, we provide the
average number of fails and the average computation time in seconds. A time limit of 3600 seconds
has been fixed. All instances are solved within the time limit for up to 50 jobs. For n = 60, and for
(= 0.5,8 = 0.5), most of the instances cannot be solved. As noticed earlier by Chu [75], instances
generated according to this particular combination seem to be “hard” to solve in practice.



Chu Chu, EQP, RDS || Chu, EQP, RDS

6-last, PIP 6-last, PIP, IB

«@ I6] Bcek. | CPU || Bek. CPU || Bck. CPU
01 0.05 0 0.1 0 0.0 0 0.0
01 0.25 7 0.1 7 0.1 7 0.1
0 0.5 80 0.6 80 0.6 80 0.6
0.5 | 0.05 91 0.7 26 0.3 24 0.3
0.5 | 0.25 5420 | 32.8 215 3.2 156 2.5
0.5 0.5 {| 11505 | 70.1 424 6.2 296 4.6
11 0.05 239 1.4 31 0.3 24 0.3

11 0.25 1724 7.1 46 0.5 39 0.5

1 0.5 2 0.0 2 0.0 2 0.0
1.5 | 0.05 24 0.2 7 0.1 6 0.1
1.5 1] 0.25 560 2.3 11 0.2 8 0.2
1.5 0.5 2 0.1 1 0.1 1 0.0

Table 14.6: Efficiency of Dominance Properties, Propagation Rules and Intelligent Backtracking.

From this table, we can remark that the “hardness” increases very quickly with n, especially
for (& = 0.5, 8 = 0.5). For Each combination of parameters, we report the largest size of instance
(column “Largest”) for which 80% of instances are solved within one hour of CPU time. In practice
most of the instances are solved within 30 seconds and our results compare well to those of [75]. For
instance, the average number of fails for the combination (o = 0.5, 8 = 0.5) was greater than 36000
in [75], whereas this number is now lower than 300.

14.3 Minimizing Makespan and Sum of Transition Times

In this section we consider a General-Shop Problem with sequence-dependent setup times and al-
ternative machines. The optimization criteria are both makespan and sum of setup times. The
solution method and the computational study presented here are mostly taken from [103]. The
solution method is based on a two phase algorithm where during the first phase we try to find a
solution having as good a makespan as possible, and in the second phase the attention is turned to
improving the sum of setup times while at least maintaining the quality of the makespan found in
the first phase. It is shown that the constraint propagation as described in Section 11.3 considerably
improves the performance of the approach.

14.3.1 Problem Definition

We are given a set of n jobs {J1,...,J,} and a set of m machines {My,..., M,,}. Each job J; has
to be processed for p; time units on a machine M,, that can be chosen from a given subset of the m
machines. Between jobs, sequence-dependent setup times exist that also depend on which machine is
used to process the jobs. Jobs may furthermore be linked by precedence relations J; — J;, denoting
that job J; cannot start before the end of job J;.

This problem obviously fits our Constraint-Based Scheduling model (see Section 7.2). Jobs are
simply modeled by activities (to stay in the terminology of the problem we will continue to talk
about jobs instead of activities in this section) and we have alternative machines for the jobs. The
setup time between jobs J; and J; on machine M, is represented by setup(J;, J;, M,,), the setup time
before J; by setup(—, J;, M), and the teardown time after J; by setup(J;, —, M,) (see Section 7.2.4
for details).

The objective is first to find a schedule with minimal makespan, after which the sum of setup
times is to be minimized. The constraint propagation on the sum of setup times that is used is



n =10 n =20 n = 30 n =40 n = 50 n = 60 Largest

Q@ B || Bek. | CPU || Bek. | CPU || Bek. | CPU || Bek. | CPU || Bek. | CPU || Bek. CPU
0| 0.05 0.0 | 0.01 0] 0.02 0 0.0 1 0.1 1 0.2 0 0.1 300
0] 0.25 0.3 | 0.01 31 0.03 7 0.1 22 0.5 17 1.2 55 3.2 120
0| 0.5 1.1 | 0.01 71 0.07 80 0.6 57 1.7 304 7.7 || 1591 91.3 80
0.5 | 0.05 2.9 | 0.02 16 | 0.08 24 0.3 73 1.8 96 3.9 238 19.7 90
0.5 ] 0.25 3.6 | 0.02 26 | 0.18 156 2.5 484 | 21.4 || 1530 | 175.3 || 5253 | 1083.0 60
0.5 | 0.5 3.7 | 0.01 43 | 0.30 296 4.6 || 2366 | 131.7 || 9438 | 931.0 rork rork 50
11 0.05 1.3 | 0.02 13 | 0.07 24 0.3 52 14 93 4.5 128 25.7 90
110.25 2.0 | 0.02 14 | 0.08 39 0.5 86 2.2 90 4.4 237 28.1 500
1] 0.5 0.6 | 0.01 22 | 0.15 2 0.0 11 0.2 14 0.3 5 0.5 500
1.5 | 0.05 1.3 | 0.02 51 0.02 6 0.1 30 1.1 37 2.2 40 6.7 190
1.5 | 0.25 0.1 | 0.02 2| 0.02 8 0.2 2 0.1 37 0.8 6 1.6 500
1.5 0.5 0.0 | 0.02 0] 0.01 1 0.0 0 0.1 0 0.2 0 0.5 500

Table 14.7: Results Obtained with up to 60 Jobs.




described in Section 11.3.

14.3.2 Problem Solving

The problem is solved in two phases. During the first phase a good but not necessarily optimal
solution with respect to makespan is searched for. With C* the best makespan found in this phase,
in the second phase a constraint is added imposing that any further solution will have a makespan
smaller or equal to C*. Constraint-based local improvement methods are then used to minimize the
sum of setup times.

First Phase Heuristic

We use a time-limited, incomplete branch and bound method to try to find a solution that minimizes
the makespan. At each node of the search tree we administer for each machine which job has been
scheduled last. The set B contains all these jobs. By analyzing the precedence graph, we choose a
job J; among the set of jobs that are still unscheduled and can be next to one of the jobs in B. We
branch on the relative position of J; forcing J; to be either next or successor but not next of one
job in B. Among all jobs that can be chosen we select the one having the smallest earliest start time
and, in case of ties, the one having the smallest latest end time. In the branch of the tree imposing
J; next to one job in B, we also need to choose the machine assignment for J;. If several machine
assignments are feasible we heuristically choose the machine assignment that allows to schedule the
job as early as possible, and in case of ties, the one which generates the smallest setup time.

Setup Optimization

In the setup optimization phase, given a solution having a makespan equal to C*, we search for
solutions that have a makespan less or equal to C* and that minimize the sum of setup times.
For this the following local improvement procedure based on time windows is used. A time window
[TWE, TW{}] defines a subproblem Ppry« in the following way. On every machine, all jobs on the left
of the window have their start times and machine assignments fixed; all jobs on the right of the time
window have their machine assignment and their sequence on the machines fixed (the variable next
is fixed); all jobs within the current window are completely free. On each subproblem a time-limited
branch and bound search is performed to try to find the optimal solution for Pryy«.

Two different methods have been used to select the current window. The first one is a simple
“sliding window” method. The second one (LB-based Window Selection) relies on the computation
of a lower bound of the sum of setup times to select the most promising window.

Gliding Window

Given a fixed size of the window W;.. and a window offset Wy, the Gliding Window method starts
the setup optimization at Pryso defined by window [0, Wy;..], optimizes the problem, and then moves
the window by W to the right, i.e.,

Pryrss o= [TWE + Wy, TWE + W]

This is repeated until the end of the schedule is reached. At the end of each loop, the window size
and offset can eventually be modified and another loop can be performed.

LB-based Window Selection

This method is based on the idea to first work on the parts of the schedule where we can hope to
obtain the highest improvement. For a given subproblem Pryy«, defined by window [TWEF, TWE] we
can calculate the expected improvement on the objective function Ery+ as the difference between
the current sum of setup times in that window, and the lower bound calculated in that window.
After subproblem Pry« is defined, variable Z identifying the sum of setup times contains the
information of the lower bound calculated by the constraint propagation. Crucial components of the
constraint propagation are the route optimization constraint and the precedence graph constraint of



Section 11.3. So, if s* is the total setup value of the current best solution found, Ery« is equal to
s* = Ib(Z). In the LB-based Window Selection, first Epy« is calculated for each subproblem Prpyy«
as defined in the Gliding Window procedure. Then the subproblems are sorted in descending order
of Ery+. All subproblems that may lead to an improvement of the objective function are labeled
as improvable. We run the branch and bound algorithm on the first ranked subproblem that can
lead to an improvement, and change the label of the window. If a better solution is found, the
current solution is updated, and the values Epy« of all windows on the right of the modified one are
recalculated since they may have been changed by the new solution. Also, the labels of the windows
on the right are updated. The windows are then re-sorted and the procedure is repeated until no
window exists that is labeled to be improvable.

14.3.3 Computational Results

The computational results in [103] that we present here show that the constraint propagation as
described in Section 11.3 improves performance of the approach both in terms of computation
time and quality of solutions. Other constraint propagation used for this problems includes the
basic propagation on temporal relations and alternative machines as described in Section 7.2, the
disjunctive constraint propagation of Section 8.1.2, and Edge-Finding as described in Section 8.1.3.
It is shown that the large neighborhood defined by a time window containing between 30 and 60
jobs can be very efficiently explored thanks to this constraint propagation.

Instance generation

Following the computational studies in [51], experiments are run on Open-Shop, General-Shop, and
Job-Shop Problems. The instances of [51] are used to test the approach on problems with setup
times but without machine alternatives. These instances were duplicated and triplicated in [103] to
generate scheduling problems with setup times and alternative machines. In order to generate an
instance with the alternative choice of k machines, for each job and each machine in the original
instance, k£ jobs and k machines are created. If in the original instance job J; requires machine M,
in the k—multiplied instance each one of the k identical jobs J;; requires one out of the k identical
machines Mj;,. The temporal constraints among jobs are also duplicated, so that if a temporal
constraint J; — J; exists in the original instance, the set of temporal constraints J;;, — Jj, exist
in the new instance. For all instances without alternative machines the results of the approach
described here can be compared to the results published in [51]. Nevertheless, a real comparison
cannot be done since in [51] the objective is the minimization of the makespan, while here the aim
is to minimize the sum of setup times in a problem constrained by a maximal makespan.

The Open-Shop instances with no alternative machines contain 8 machines and 8 jobs (16 machine
and 16 jobs for the 2-alternative instances etc.). The General-Shop instances with no alternative
machines also contain 8 machines and 8 jobs, and derive from the Open-Shop instances with the
addition of temporal constraints (see [51]). The Job-Shop instances with no alternative machines
contain 5 machines and 20 jobs.

Results

Tables 14.8, ..., 14.16 report results on Open-Shop, General-Shop, and Job-Shop instances. Tables
14.8, 14.9, and 14.10 report results for the instances in [51]. The following tables report results for
the duplicated and triplicated instances generated as described above. For each instance the results
obtained by the first solution phase and the setup optimization phase are reported in terms of sum
of setup times (> tt) and makespan (C*). We also report in column B&T the results published in
[51] in terms of makespan for all the instances with no alternative machine. The numbers in the
tables that are in boldface indicate the best value found for the instance at hand. All tests were run
on a Pentium II 300 MHz. The results published in [51] were obtained on a Sun 4/20 workstation,
with a time limit of 5 hours for Open-Shop and General-Shop instances, and a time limit of 2 hours
for Job-Shop instances.



Column “FirstSol” reports results in terms of makespan and sum of setup times of the best
solutions obtained by the first solution phase. The time limit given was 60 seconds, and limited
discrepancy search was used (see [116] and Section 12.3.4). The solution obtained after this first
phase turns out to be a good solution with respect to makespan minimization. In half of the instances
considered, the makespan found in the first solution phase improves the best known makespan
published in [51].

As explained, the results of the first solution phase were used as a starting point for the setup
optimization. In the setup optimization phase we fixed an initial window size of 30 jobs (i.e., each
subproblem has 30 completely free jobs), and we used a time limit of 5 seconds for the branch and
bound algorithm to minimize the sum of setup times in each subproblem. In order to compare the
results obtained with and without the constraint propagation described in Section 11.3, we used the
same, very simple, branching strategy: we choose the variable next with the smallest domain and
we branch on its possible values starting from the one generating the smallest setup time. Given an
initial window size, the setup optimization methods (columns “GW”, “GW+”, “LBWS”) are called
until a local minimum is reached, then the window size is increased 20% (e.g., from 30 free jobs to
36 free jobs), and the procedures are repeated until a global time limit is reached.

FirstSol GW GW+ LBWS B&T
SH| O |[S#|Cr | S| C | S| Ccr | CF
TAIBS81 | 2680 | 942 | 1740 | 928 | 1620 919 | 1480 | 936 914
TAIBS85 | 3480 | 1113 | 2180 | 985 | 1280 | 1108 | 1280 | 1108 | 899

TAIS81 | 1460 | 699 | 980 | 693 | 890 | 690 | 980 693 713
TAIS85 | 1850 | 755 | 1260 | 748 | 790 | 748 850 754 | 747

Table 14.8: Open-Shop instances from [51]

FirstSol GW GW+ LBWS B&T
S| CF | St ] CF | S| Cr S| Ccr| Ct
TAIBGSS81 | 1680 | 763 | 1410 | 763 | 1410 | 763 | 1470 | 759 | 837
TAIBGSS85 | 2010 | 869 | 1150 | 862 | 870 | 867 | 870 | 867 | 762
TAIGS81 | 1510 | 734 | 1190 | 734 | 1150 | 734 | 1190 | 734 | 858
TAIGS85 | 1540 | 749 | 1210 | 745 | 1010 | 747 | 1160 | 747 | 783

Table 14.9: General-Shop instances from [51]

FirstSol GW GW+ LBWS B&T
SSit] CF | St ] CF | S| C | S]] C | C°
T2-PS12 | 1710 | 1450 | 1640 | 1450 | 1640 | 1450 | 1530 | 1448 | 1528
T2-PS13 | 1930 | 1669 | 1640 | 1667 | 1640 | 1667 | 1430 | 1658 | 1549
T2-PSS12 | 1480 | 1367 | 1300 | 1367 | 1300 | 1367 | 1220 | 1362 | 1384
T2-PSS12 | 1290 | 1522 | 1220 | 1522 | 1140 | 1522 | 1220 | 1518 | 1463

Table 14.10: Job-Shop instances from [51]

Column “GW” and column “GW+" report the results obtained by the Gliding Window method
described in Section 14.3.2. The algorithm used for column “GW” does not use the constraint
propagation of Section 11.3, while the algorithm used for column “GW+” does. Column “LBWS”
reports the results obtained by the LB-based Window Selection method (also described in Section
14.3.2). For the Open-Shop and General-Shop instances of Tables 14.8 and 14.9 (containing 64
jobs each), the global time limit used is 30 seconds. For the Job-Shop instances of Table 14.10
(containing 100 jobs each), and for the Open-Shop and General-Shop instances of Tables 14.11 and
14.12 (containing 128 jobs each), the global time limit used is 60 seconds. For the Job-Shop instances
of Table 14.13 (containing 200 jobs each), and for the Open-Shop and General-Shop instances of
Tables 14.14 and 14.15 (containing 192 jobs each), the global time limit used was 120 seconds. For
the Job-Shop instances of Table 14.16 (containing 300 jobs each), the global time limit used is 240
seconds.

When the propagation algorithms of Section 11.3 are used (“GW+"), the solutions obtained



FirstSol GW GW+ LBWS
S| CF [ S| Cr | S [ CF | it | C7
TAIBS81 | 3920 | 908 | 3760 | 903 | 2760 | 904 | 2840 | 905
TAIBS85 | 4520 | 942 | 4260 | 940 | 2580 | 939 | 2380 | 942
TAIS81 | 2220 | 723 | 2060 | 723 | 1540 | 723 | 1590 | 723
TAIS85 | 2280 | 690 | 2110 | 689 | 1730 | 690 | 1950 | 689
Table 14.11: Open-Shop instances with two alternative machines
FirstSol GW GW+ LBWS
Ste] C [ St ] CF [ S| CF | e | CF
TAIBGSS81 | 2220 | 1023 | 2140 | 1023 | 1270 | 1008 | 1490 | 1017
TAIBGSS85 | 2640 | 1031 | 2350 | 1019 | 1300 | 1020 | 1150 | 1026
TAIGS81 | 2510 | 766 | 2430 | 764 | 1900 | 766 | 1720 | 756
TAIGS85 | 2490 | 748 | 2450 | 748 | 1810 | 743 | 1710 | 748
Table 14.12: General-Shop instances with two alternative machines
FirstSol GW GW+ LBWS
S| CF [ it | CF [ it | CF | St | CF
T2-PS12 | 3410 | 1562 | 2980 | 1537 | 2330 | 1552 | 2510 | 1551
T2-PS13 | 2890 | 1593 | 2670 | 1593 | 2270 | 1584 | 2240 | 1593
T2-PSS12 | 2090 | 1515 | 1820 | 1479 | 1610 | 1505 | 1540 | 1515
T2-PSS12 | 2120 | 1578 | 1720 | 1576 | 1520 | 1574 | 1590 | 1545

Table 14.13: Job-Shop instances with two alternative machines

FirstSol GW GW+ LBWS
SStt] CF | St ] CF | St | CF | St | CF
TAIBS81 | 4780 | 1002 | 4380 | 999 | 3320 | 999 | 3520 | 986
TAIBS85 | 5320 | 875 | 5280 | 875 | 4180 | 870 | 4160 | 865
TAIS81 | 2910 | 802 | 2440 | 802 | 2190 | 800 | 2090 | 802
TAIS85 | 2660 | 758 | 2540 | 758 | 2020 | 755 | 1690 | 757
Table 14.14: Open-Shop instances with three alternative machines
FirstSol GW GW+ LBWS
S| CF [ SSit | CF | St | CF | St | CF
TAIBGSS81 | 2230 | 1083 | 2140 | 1067 | 1380 | 1079 | 1540 | 1083
TAIBGSS85 | 2240 | 1280 | 2080 | 1280 | 1550 | 1268 | 1410 | 1268
TAIGS81 | 2470 | 887 | 2430 | 887 | 1740 | 887 | 1670 | 885
TAIGS85 | 2900 | 789 | 2710 | 789 | 1760 | 789 | 1850 | 787
Table 14.15: General-Shop instances with three alternative machines
FirstSol GW GW+ LBWS
STt ] CF | St ] CF [ St | CF | St | CF
T2-PS12 | 2870 | 1593 | 2740 | 1593 | 2640 | 1587 | 2210 | 1585
T2-PS13 | 2600 | 1585 | 2600 | 1585 | 2400 | 1585 | 2500 | 1585
T2-PSS12 | 2500 | 1455 | 2360 | 1455 | 2240 | 1455 | 2290 | 1455
T2-PSS12 | 2100 | 1562 | 1850 | 1562 | 1770 | 1562 | 1730 | 1562

Table 14.16: Job-Shop instances with three alternative machines




consistently have at least the quality obtained when this propagation is not used (“GW”), and very
often the quality is significantly better. The improvement in the solution quality is particularly
important for problems with two and three alternative machines. Problems with no alternative
machines are easier and even without the extra propagation, in each window the local optimal
solution can often be found. However, even in these cases, when the extra constraint propagation is
used the subproblems are solved up to optimality in a shorter time.

A comparison between the LBWS and GW+ shows that the best solutions are equally distributed
between the two. Thus neither of the two methods clearly dominates the other. What one could
remark is that if the scheduling problem is small enough to allow one or several complete gliding
window loops, the LB-based method may lose some interest: if all windows are considered, the
order in which they are solved may not be too important. On the other hand, for larger problems a
complete gliding window loop may not be possible within the CPU time available. In such cases, a
fast evaluation of the most promising area for improvement may play an important role. For more
details on the performance improvements in these tests due to using the constraint propagation of
Section 11.3, we refer to [103].

Although the aim of the methods proposed is to study the problem including alternative ma-
chines, some additional tests were run on small instances with no alternative machines taken from
[61]. Open-Shop and General-Shop instances contain 4 machines and 4 jobs, while Job-Shop in-
stances contain 5 machines and 10 jobs. For each instance two results are reported in Table 14.17.
Column “C* before > tt” reports the results obtained by first optimizing the makespan, and then
given this makespan optimizing the sum of setup times. Column “} ¢t before C*” reports the re-
sults obtained by first optimizing the sum of setup times, and then given this sum of setup times
optimizing the makespan.

C* before ) 1t > tt before C*
St | C* | time [ > it | C* | time
Open-Shop

TAIBSO1 380 | 306 | 0.38 320 | 384 | 2.58
TAIBS05 440 | 395 | 0.22 320 | 563 | 0.72

TAISO01 190 | 249 | 0.28 160 | 344 | 1.93

TAIS05 220 | 348 | 0.27 160 | 523 | 0.33
General-Shop
TAIBGSO01 | 280 | 322 | 0.16 160 | 527 | 0.06
TAIBGS05 | 280 | 491 | 0.33 160 | 747 | 0.06

TAIGSO01 230 | 285 | 0.44 160 | 362 | 0.39

TAIGS05 300 | 384 | 0.22 160 | 546 | 0.16
Job-Shop
T2-PS01 710 | 798 - 250 | 2368 -
T2-PS02 630 | 784 | 88.42 | 250 | 2221 -
T2-PS03 550 | 749 | 144.20 | 250 | 1932 -
T2-PS04 670 | 730 | 388.31 | 250 | 1665 -
T2-PS05 710 | 691 | 30.43 | 250 | 1899 -

Table 14.17: Results on “small” instances

In all cases where a computation time is reported, the optimal solution could be proven for both
criteria. For example, the optimal makespan of TAIBSO01 is 306, and given such a makespan the
optimal sum of setup times is 380; on the other hand, the optimal sum of setup times of TAIBSO01 is
320, and given this sum of setup times the optimal makespan is 384. Where the time is not reported,
optimality could not be proven within 30 minutes.

Two conclusions can be drawn from these results. First, the minimization of only one objective
may generate poor quality solutions for the other objective. This indicates the usefulness of con-
sidering multi-criteria objectives in future research. Second, it appears that for small problems it
is possible to fix any limit for one objective and find the optimal solution for the other objective.



Therefore the method described here might be usable to optimize any combination of makespan and
sum of setup times and find a set of Pareto-optimal solutions.






Chapter 15

Conclusion

The various examples provided in Chapters 6, 7, and 8 have shown how a general Constraint-Based
Scheduling model and the associated constraint propagation algorithms can be used to enable the
resolution of complex scheduling problems.

On disjunctive scheduling problems (e.g., Job-Shop, Open-Shop), the CP approach is com-
petitive with classical OR techniques. Indeed, the most crucial “ingredients” from the successful
OR algorithms (e.g., Edge-Finding) have been adapted to the CP framework and are now rou-
tinely used as part of industrial constraint-based applications. The CP framework also enables the
resolution of NP-hard preemptive problems (e.g., Preemptive Job-Shop). We are not aware of
any other practical attempt to solve such problems. In this latter case, the generalization of non-
preemptive techniques to a less constrained situation has enabled the implementation of the first
efficient problem-solving algorithm for Preemptive Job-Shop Scheduling.

On cumulative problems, computational studies have shown that good results can be obtained
for most problem instances. Yet it appears that dedicated OR algorithms are still more efficient
than CP on some problem instances (for example, on “highly disjunctive” instances of Section 13.3).
Understanding the “structure” of the instances that resist to current CP tools and designing new
techniques (e.g., new lower-bounding and new constraint propagation algorithms) to handle these
instances constitute a major research direction for the next few years.

Chapters 5 and 8 focused on the importance of objective functions and showed how they can be
integrated in a constraint-based framework. Very good results have been obtained on some particular
problems (e.g., total weighted number of late jobs, sum of transition times) but of course many
other objective functions (e.g., total tardiness, total flow-time) still have to be studied. Designers
of scheduling applications often have to define their own criteria. A research challenge is to design
generic lower-bounding techniques and constraint propagation algorithms that could work for many
criteria.

Similarly, designers of scheduling applications often have to define and add their own constraints
to the basic Constraint-Based Scheduling model. The strength of the CP framework in this situa-
tion is that the results of propagating the additional constraints are automatically combined with
the results of the deductive rules and algorithms presented in this manuscript, thereby creating a
“snowball” effect: As long as one constraint can contribute to the reduction of the domain of one
variable, the constraint propagation process continues and the domains are reduced. In this sense,
additional constraints do not prevent the use of predefined constraint propagation algorithms (avail-
able in libraries) and contribute to making these algorithms more effective. In practice, three issues
must however be taken into account:

e For complex additional constraints, the design and the implementation of efficient constraint
propagation algorithms is not an easy task. In practice, if more than one scheduling application
includes a given type of constraint, it might be worth developing once an efficient version of
the corresponding constraint propagation algorithms. Examples of scheduling constraints that
do not appear in the model of Chapter 1, but appear in libraries, include energy resource
constraints, stating that the energy available from a resource over intervals of a given length is



limited (e.g., an employee works no more than 40 hours a week); energy temporal constraints,
stating that at least some amount of energy must be spent by a given resource on a given
activity before or after the beginning or the end of another activity; state resource constraints,
enabling two activities to overlap only if they require a given resource in the same state (e.g.,
two products can be cooked in the same oven at the same time only if they require the same
oven temperature); reservoir constraints, stating that the level of a given reservoir, filled and
unfilled by given activities, must remain over a given limit; etc.

e Constraint propagation, especially when complex algorithms are used, takes time. In general,
the more complex constraint propagation algorithms prune more values from the domains
of the variables but take more time to execute. When search is performed, this results in a
smaller search tree but with more time spent at each node. The best combination of constraint
propagation algorithms depends on the application and, for the same application, can vary
from a problem instance to another. When several constraint propagation algorithms exist for
the same constraint, the designer of the application must therefore decide which combination
of algorithms is going to be used. This can usually be done by intuition (if the designer
knows which constraints will be the most difficult to satisfy) and experimentation (assuming a
representative set of problem instances is available). Theoretical “domination” results (e.g., the
results presented in Chapter 4) and experimental results from the literature can also be useful.
Although necessarily incomplete, the theoretical and experimental comparisons provided in
this manuscript hopefully provide a clear overview of the state of the art in the field and
clarify a rather complex research situation.

e In some cases, it can be worth developing a global propagation algorithm for a collection of
constraints. This is typically what is done in Chapter 5, where the resource constraint and
the constraint defining the objective function are mixed to make constraint propagation more
effective. Another interesting case is the combination of temporal and resource constraints
(¢f., for example, [179, 204, 138]). As previously, if more than one scheduling application
includes a given combination of constraints, it might be worth developing an efficient constraint
propagation algorithm for this combination.

This manuscript dealt with combining OR and AI techniques in a way that preserves the best
of both, i.e., the efficiency provided by OR and the generality of approach offered by AI. Some
readers might wonder why little has been said about various forms of local search, such as simulated
annealing, tabu search, genetic algorithms, etc., which provide excellent results when one can define
a compact representation of the solution space that is consistent with the objective function. In real
life, problems often incorporate side constraints that tend to disable the local search approach. This
led several researchers to integrate CP and local search techniques (cf., for example, [68, 71] in the
scheduling domain and [183, 200, 128, 70, 71] in the vehicle routing domain for which this approach
has been the most successful).

Similarly, little has been said about Linear Programming (LP) and Mixed Integer Programming
(MIP). As a matter of fact, several constraint propagation algorithms in the manuscript do solve
linear programs, but usually these programs have enough structure to allow the design of specific
algorithms with low complexity. Obviously, this does not mean that LP is useless in the context of
Constraint-Based Scheduling.

e For cumulative problems, the complexity of specific constraint propagation algorithms tends
to raise (e.g., to O(n?)), which suggests that lower-bounding and constraint propagation algo-
rithms based on LP might be competitive. However, most of the existing lower bounds based
on LP are still very time consuming and cannot be computed at each node of a search tree.

e LP can also be a strong “ingredient” when the objective function is a sum or a weighted sum of
scheduling variables like the end times of activities. A key research issue here is the design of
techniques combining the power of efficient constraint propagation algorithms for the resource
constraints and the power of LP for bounding the objective function.



e In real-life applications, scheduling issues are often mixed with resource allocation, capacity
planning, or inventory management issues for which MIP is a method of choice. Several ex-
amples have been reported where a hybrid combination of CP and MIP was shown to be
more efficient than pure CP or MIP models (cf., for example, [195, 196, 94]). The generaliza-
tion of these examples into a principled approach is another important research issue for the
forthcoming years.






Chapter 16

Summary of notation

We summarize all notation used in Part 2 and some of those used in Part 1.

Symbol | Definition

T Release date of job J;

d; Deadline of J;

d; Due-date of J;

i Processing time of J;

w; Weight associated to J;

C; Completion time of J;

T; Tardiness of J;, T; = max(0, C; — CL-)
E; Earliness of J;, E; = max(0,d; — C;)
L; Lateness of J;, L; = C; — d;

Table 16.1: Some standard scheduling notations

Symbol | Definition

A; Activity

n Total number of activities
R Resource

Table 16.2: Activities and resources



Symbol

Definition

criterion

cap(R), cap
cap(Ai, R), cap(A;)
start(A;)

end(A;)

proc(A;)

altern(A;)
setup(A;, Aj)

setupCost( Az, Aj)
set(A;)

X(A;,t)

E(Alv t, R)v E(AZ7 t)

Variable representing the criterion to be minimized
Variable representing the capacity of the resource (R)
Variable representing the number of units of the
resource (R) required by A; throughout its execution
Variable representing the energy of the resource (R)
required by A;

Variable representing the starting time of A;
Variable representing the ending time of A;

Variable representing the processing time of A;
Variable representing the alternative resource on
which A; will be executed

(used only when there are alternative resources)
Amount of time that must elapse between the end of
A; and the start of A;

Cost associated to the transition between A; and A;
Variable representing the set of points at which A;
executes

Binary variable that equals 1 if and only if A; is in
process at time ¢

Variable representing the number of units of the

resource (R) used by activity A; at time ¢

Table 16.3: Variables of the Constraint-Based Scheduling model

Symbol | Definition

Cr,C Maximum value in the domain of cap(R)
Ci,R,C; | Minimum value in the domain of cap(A;, R)
€i, R, €i Minimum value in the domain of E(A;, R)
Di Minimum value in the domain of proc(A;)
T4 Release date (or earliest start time) of A;
Ist; Latest start time of A;

eet; Earliest end time of A;

d; Deadline (or latest end time) of A;

Table 16.4: Bounds of the variables used in the Constraint-Based Scheduling model

Symbol | Definition

PQ Sum of the processing times p; of activities in {2

eq Sum of the energies e; of activities in 2

rQ Smallest release date among those of activities of 2
eetming | Smallest value in {eet; : A; € Q}

do Largest deadline among those of activities of 2
Istmazq | Largest value in {ist; : A; € Q}

Table 16.5: Values related to a set  of activities

Symbol Definition

domain(X) | Domain of the variable X

Ibh(X) Smallest value in the domain of the variable X
ub(X) Largest value in the domain of the variable X
min(S) Minimal value in the set S

max(.S) Maximal value in the set .S

length(I) Length of the interval I

Table 16.6: Basic notations




Symbol

Definition

Wpe(Ai, t1,t2)

WpEe(t, t2)
Spe(ti,t2)
pi (t1)
p; (t2)

Wsn(Ai, t1,t2)
Wan(t1,t2)

Ssn(t1,t2)

Energy consumption of A; over [t1,t2) (preemptive case)
= ¢; max(0, p; — max(0,t; — r;) — max(0,d; — t2))
Overall required energy consumption over [t1,t2)

=3 Wpr(Ai, ti,t2)

Slack over [t1,t2) (preemptive case)

=C(t2 — t1) — Wpe(t1,t2)

Minimal number of time units during which A; must
execute after t;

= max(0, p; — max(0,t1 — r;))

Minimal number of time units during which A; must
execute before to

= max(0, p; — max(0,d; — t2))

Energy consumption of A; over [t1,t2) (non-preemptive case)
= ¢ymin(tz2 — t1,p; (t1), p; (t2))

Overall required energy consumption over [t1,t2)

= Wan(As, t1,t2)

Slack over [t1,t2) (non-preemptive case)

= C(t2 — tl) — Wgh,(tl, t2)

Table 16.7: Notations related to energetic reasoning
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