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LIST OF ACRONYMS

ACT[S{(A")] Average Completion Time of S((A’)

Best UB Best known Upper Bound

HFS Hybrid flowshop

HSB Hybrid Set Bound (used in SE)

HSSB Heuristic for the subset bound

IM Interval Method

IM_1 Interval Method a gorithm using the first lower bounding strategy

IM_2 Interval Method algorithm using the second lower bounding
strategy

IM_3 Interval Method algorithm using the third lower bounding strategy

JB Job Bound

LBM Machine based Lower bound

LJB Job based Lower bound

MCT[S(A")] | Maximum Completion Time of S(A’)

SB Set Bound

SE Sequence Enumeration method

Sy(A") Partial schedule involving the schedule of al jobsin | from stage 1
through stage s-1 along with the schedule for thejobsin A’

SSB Subset bound

STlis Starting Time Interval of job i at stage s
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CHAPTER V
BRANCH AND BOUND METHODS

Abstract

Minimizing the makespan of the hybrid flowshop scheduling problem is NP-Hard.
This chapter aims at introducing exact methods for this problem. Two branch and
bound algorithms are studied. An improved version of the sequence enumeration
algorithm that has been proposed by Brah and Hunsucker (1991), and a
generalization of the interval method that has been introduced by Carlier (1987) as
a branching scheme for the single stage problem with release dates and tails. We
first recall the sequence enumeration algorithm and introduce improvements of the
branching scheme, as well as of the bounding operations. We then generalize the
interval method to the hybrid flowshop case and present the overall algorithm
along with different lower and upper bounding strategies. Numerical tests on
different classes of configuration are carried out so as to evaluate the
performances of both methods. Thus, the improved sequencing enumeration
method is first compared to the original one, and is then compared to the new
interval method. The latter is tested with different bounding strategies. Numerical
tests show that the interval method outperfor ms the sequence enumeration method.

1. INTRODUCTION

Minimizing the makespan for the hybrid flowshop (HFS) scheduling problem is NP-
Hard. In Chapter 111 we have presented and compared severa heuristics for solving the
HFS scheduling problem. In the same way in Chapter IV we have studied severa lower
bounds. The main purpose of this chapter is the study of branch and bound agorithms as
exact methods for solving the HFS scheduling problem when minimizing the makespan.
We study two different branching schemes, and based on the main results found in
Chapter 111 and Chapter IV we design complete branch and bound algorithms.

Since for large HFS problems, with large number of stages and jobs, the complexity of
finding the optimal solution is very high, these branch and bound algorithms can aways
be used as heuristics or improvement methods when truncated after running a certain
amount of time.

In Chapter Il we have suggested the study of two branching schemes, that is the
“ Sequence Enumeration method” and the “Interval Method” . In order to schedule the
HFS, Brah and Hunsucker (1991) have proposed a branch and bound algorithm based on
the branching scheme introduced by Bratley et al., (1975) for scheduling the one stage
parallel machine problem, “ sequence enumeration method” . Section 2 presents Brah's
original agorithm, as well as several improvements. Carlier (1987) has proposed the
interval method as a branching scheme for the single stage subproblem with release dates
and tails. This branching scheme can be generalized to the multistage case problem, i.e.
HFS. The overal derived agorithm is presented in Section 3 aong with severd
branching strategies.
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Before presenting the two algorithms, we hereafter recall how a general branch and
bound agorithm proceeds for finding the optimal solution and recall the HFS scheduling
problem we are studying.

THE BRANCH AND BOUND ALGORITHM

The branch and bound algorithm is a search technique, generaly, used as an exact
method for finding the optimal solution of combinatorial problems, or as a heuristic or
improvement method if truncated, i.e. stopped before the solution found is proven
optimal. The branch and bound algorithm constructs the so-called branch and bound tree
to explore the space of solutions. Such a tree is made up of nodes representing
subproblems derived from the origina problem represented by the root node of the tree.
A separation operation is used to divide a subproblem represented by a node into two or
several digoint subproblems or nodes. While exploring or constructing the tree, the
algorithm does not necessarily solve the subproblems, but uses bounding operations to
check whether a node is worth exploring. Bounding operations can be used, at each node,
to compute lower and upper bounds on the corresponding subproblem. In a minimization
problem the lower bound allows one to discard the subproblem or the node if its lower
bound is greater than the best known upper bound.

Technically speaking, the agorithm (when solving a minimization problem) consists in
selecting anode N of the tree (the root node at the beginning of the algorithm), and if that
node is worth exploring, i.e. the node lower bound (LB(N)) is smaller than the best
known Upper Bound UB, separates N into K new nodes (subproblems), Nk, k=1,..., K
with K>2. If LB(N)>UB, node N is simply discarded and no new nodes are generated.
The new nodes are created using a separation operation. All the nodes that are created
and not selected yet for possible branching are called outstanding nodes of the tree and
are stored in a list. The structure of the list determines the order in which the tree is
explored. A stack results in a depth-first search whereas a queue results in a breadth-first
search. This list can also be sorted in a certain order allowing first visiting nodes with a
specific priority, for example, giving higher priority to nodes with smaller bounds (best
bound).

Note also that, at the separation operation, the union of solution spaces represented by the
newly created nodes must be equal to the space solution at the father node, to make sure
that the algorithm does not miss the optimal solution. They aso have to be digoint so as
to avoid exploring solution subspaces more than one time. Two very important steps are
critical in the design of the branch and bound algorithm. (i) The selection of the next
node N to explore and to branch on from the list of nodes, and (ii) the separation
operation used to divide a problem represented by node N into two or more subproblems.

HFS SCHEDULING PROBLEM

The HFS consists of the classical multistage flowshop, each stage s[){ 1,..., K} is being
composed of Mg parallel machines, i.e. identical in our case. The task here lies in
scheduling a set of jobs |, where a job consists of one operation for each stage. Those
operations have to be realized sequentially. At each stage s, each job j has a given
processing time p;s. Each job j may have an initial release date rj; and afinal tail gx. We
need to build a schedule with a minimum makespan. A schedule consists in assigning a
specific machine to each operation of every job, as well as sequencing all operations
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assigned to each machine, so that successive operations of a job do not overlap, and so
that each machine at most processes one job at a time. Job splitting and job preemption
are not allowed.

2. SEQUENCE ENUMERATION METHOD

The branching scheme proposed by Brah and Hunsucker (1991) consists of the
enumeration of all possible sequences of all the jobs over all machines at all stages. At
each node of the enumeration tree, an augmented partia schedule (at the currently
considered stage) is obtained by adding a new job among the non-yet-scheduled ones,
either on the currently scheduled machine, or on a new one. The lower bounds used rely
upon the partial schedule.

The remainder of this section is organized as follows. Subsection 2.1 recalls the sequence
enumeration scheme as well as the lower bounds used in Brah and Hunsucker (1991). In
subsection 2.2 we present some improvements of this branch and bound agorithm. The
sequence enumeration running time complexity remains very high and Brah's original
algorithm can tackle, in reasonable time, only very small problems. Tighter lower bounds
and efficient implementation are then needed to reduce the enumeration space and time.
In subsection 2.3 we show how some of the single stage based lower bounds, presented
in Chapter 1V, can be adapted for this sequence enumeration branching scheme.
Subsection 2.4 presents the implementation of the chosen bounding strategies and
subsection 2.5 presents the final algorithm. Subsection 2.6 gives numerical results
obtained comparing the origina agorithm of Brah and Hunsucher (1991) with our new
version. Subsection 2.7 concludes the study of the sequence enumeration method.

2.1 THE ALGORITHM PROPOSED BY BRAH AND HUNSUCKER (1991)
2.1.1 BRANCHING SCHEME

The branching scheme used in Brah and Hunsucker (1991) is based upon the
enumeration of all possible sequences of al jobs at all stages. It starts at the first stage
and enumerates all job sequences over al the parallel machines composing that stage. It
then moves forward, and schedules in the same way the subsequent stages, until the last
stage has been reached and scheduled. The enumeration is realized by holding a partial
schedule at each node and deciding to schedule a job, from the not-yet-scheduled ones,
either on the currently scheduled machine, or on a new one. So each node of the tree
represents the sequencing of one job. The computation of lower bounds, and of better
feasible solutions or upper bounds allow one to discard paths, i.e. sequence of nodes,
leading to solutions with higher makespan than the currently best known upper bound.

Sequence enumeration is carried out by building a tree made up of two types of nodes,
the square and circle nodes. Nodes represent jobs, and a path linking the root node to one
of the leaves of the branch and bound tree represents a complete schedule. If the path
passes through a circle node, the corresponding job i is scheduled on the currently
scheduled machine. However, if the path passes through a sguare node, the
corresponding job i is scheduled on a new machine which becomes the current machine.

CHAPTER V: BRANCH AND BOUND METHODS 140



] Université catholique de Louvain, ESPO, Belgium Ph.D. Thesis n°329, Omar Moursli, 1999

Once a (new) machine is selected for scheduling, it remains the only machine to which
jobs are assigned until another (new) machine is selected. A machine is selected only
once. Figure 5.1 gives a partial view at some stage s of an example of the sequence
enumeration tree. Some of the created nodes will not be considered when branching so as
to avoid constructing duplicate schedules, see later rules 5 and 6.

level

2 machines; 4 jobs
Stage s

2
s Q) ) ()

*BEEH @O W 060 G

ol OO 0O OO OO
1 1 1

machinel: 1,2 1,2 1,32 134 1,4 1.4 1 1
machine2: 3,4 4.3 4 2 2,3 32 234 243 324 342 432 423

Figure 5.1: Sequence enumeration scheme
A partial schedule: possible sequences at stage s starting with job 1

The branch and bound tree is made up of n*K levels, one level for each job i=1, ..., n at
each stage s=1, ..., K. On each specific path from root to leaf, each job is scheduled only
once at each stage. Therefore, there are n*K levels that need to be explored so as to build
a complete HFS schedule. The necessary rules, proposed by Brah and Hunsucker (1991),
to develop the branch and bound tree, are as follows.

Rule 1. Level Os contains the fictitious or root node Rys a stage s = 1, ..., K of the
HFS problem. Ros represents the first fictitious operation that precedes all operations
at stages.
Rule 2. Level 15 contains the square nodes 1, 2, ..., X wherex =n- Mg+ 1, i.e. at each
stage s we start assigning a first machine to some job. Note that the number of the
node represents the job sequenced at that node.
Rule 3. A path from level Os to leve ig, i=1, ..., n and s=1, ..., K, may be extended to
level (i+1)s by any of square or circle nodes 1, 2, ..., n, respecting rule 4 through rule
7. In other words, at some level is, we either assign, at stage s, anot yet scheduled job
j to the currently scheduled machine (circle node) or to a new machine (square node).
Rule 4. In any path from level Osto leve ig, i=1, ..., nand s=1, ..., K, ajob j may at
most appear once as a square or circle node, i.e. ajob is scheduled once, either as the
first one on some machine or sequenced at the end of the sequence of jobs already
assigned to the currently scheduled machine.
Rule 5. A sguare node v may not be used to extend a path at level is, which aready
contains square node r with r>v. This rule avoids considering a sequence that has
aready been explored. Because there is no ordering between the identical machines,
we can aways impose that square nodes appear in increasing order of job number.
Rule 6. No path may be extended in such away that it contains more than Mg square
nodes at each stage s, i.e. at stage s a maximum of M¢ machines can be used.
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* Rule 7. No path may terminate in such a way that it contains less than Mg square
nodes at each stage s unless n<Ms, i.e. all the Ms machines must be used at stage s.

A complete sequence starting from level 0; to level ng corresponds to a complete HFS

K
schedule. This sequence is composed of % M subsequences, Ms subsequences at each
=

stage. Each subsequence starts with a square node corresponding to the first job on a
machine. A complete schedule is obtained by assigning each subsequence to one machine
at the corresponding stage. Also, the complete sequence suffices to compute job start and
completion times. Indeed, each of the subsequences corresponds to a path of disunctive
arcsin the graph representation of the HFS schedule. (See Chapter 11, Section 4).

2.1.2 THE LOWER BOUNDS

The following notation defines the state of the partial schedule obtained at some node in
terms of the stage s currently being scheduled, the already scheduled and the not yet
scheduled jobs as well as the completion times of the aready scheduled machines at
stages.
Let
o ALl be asubset of 1I={1, ..., n} corresponding to the jobs already sequenced at
the current stage s.
 A'=A[l{i} bethe set containing all jobsin A and ajob ilJA. So, i corresponds to
the last sequenced job at stage s.
* |-A’ bethe set of the not yet scheduled jobs at the current stage s.
o S((A) represent a partial schedule involving the schedule of all jobs in | from
stage 1 through stage s-1 along with the schedule for the jobs in set A at stage s.
In other words, S{(A) represents the path coming from the root node at stage 1
and going till the last node (at level |A4]) of the sequence formed with those jobs
inset A at stages.
o S((A’) represent the schedule formed by appending job i to Sy(A)
o C[S(A"), K] be the completion time of the partial schedule S{(A’) on machine k,
where k is one of the M parallel machines at stage s

K
. Qs _z |lois, + ik be the tail of job i at stage s defined as the remaining processing

time after stage s plusthe find tail.

The average completion time ACT[S(A’)] and the maximum completion time
MCT[S(A’)] given by the partial schedule Sy(A’) at stage s are defined as follows:

ACT[S(A')] = 3 CIS(A) KM+ 5 s /M (5.1)
MCT[S{A")] = max C[S{A"), K] (5.2)

In fact, both ACT[S{(A’)] and MCT[S(A’)] are lower bounds on the completion time at
stage s, over all possible schedules obtained from the partial schedule SA’). In ther
paper, Brah and Hunsucker (1991) have used two lower bounds on the global makespan,
the machine (LBM) and job (LBJ) bounds.

CHAPTER V: BRANCH AND BOUND METHODS 142



] Université catholique de Louvain, ESPO, Belgium Ph.D. Thesis n°329, Omar Moursli, 1999 \

+ if ACT[S(A)] 2 MCT[S(A")], LBM[S(A)] =ACT[S(A)] +ming,  (5.3)

otherwise LBM[S{A")] =MCT[S(A)] + ming,  (54)
* LBJS{A)] = minC[S(A"), K] +max(pis + Gis) (5.5
* LB[S{A")] =max {LBM[S{(A")], LBIS(A")]} (5.6)

LBM is easily understood using a graphical representation of the partial schedule Sy(A’)
at stage s. Figure 5.2(a) shows the case where ACT[S(A’)] > MCT[S(A’)]. There exists
at least one machine whose completion time at stage s is larger than or equa to
ACT[S{A’)] and hence at the least the minimum tail in set I-A’ can be added to
ACT[Ss(A’)] so asto come up with aglobal lower bound. Indeed, in this case we are sure
that one of thejobsin I-A’ will be the last to be processed at stage s. Figure 5.2(b) shows
the case where ACT[Sy(A’)] < MCT[S(A’)] and the lower is obtained by adding the
minimum tail over jobsin set A’ to the MCT[Ss(A’)] since the last finishing job at stage s
atime MCT[S(A’)] isinA’.

The minimum remaining processing time at stage s and the subsequent ones of job
i*=arg rgix(pisﬂlis) isequal to _réllg\x(pi5+qis). Job i* is assigned to some machine at stage

sat time mkin C[S(A"), k] a the earliest. Hence LBJ[S(A’")] isagloba lower bound.

S¢(A’): Partial schedule at Stage s=K -2
RS ’ ACT[S{(A")]

| |
I 1
Pis+1 Pis+2 (iDI'A’)

[ [ [
\— M CT[Ss(A")]

Figure 5.2:(a) Partial schedule at stage s=K-2, ACT > MCT.

Ss(A’): Partial schedule at Stage s=K -2
Ms=3 ACT[Ss(A")]

Pis+1 | Pise2 (HFA’)

MCT[Ss(A")]

Figure 5.2: (b) Partial schedule at stage s=K-2, ACT < MCT.

Since the jobs in set 1-A’ will be scheduled only on the leftover machines (the current
one and the not yet scheduled ones), Brah & Hunsucker (1991) have improved LBM. In
equation (5.1), they suggest that the lower bound ismore effective when dividing the
sum of the remaining processing times at stage s of the jobsin I-A’ by the number of the
remaining machines instead of M.

2.2 IMPROVEMENTSAND ADAPTATIONS
In this section we present our improvements to the algorithm proposed by Brah and

Hunsucker (1991). We first introduce some notations. For any partial schedule Sy(A) let:
* wbethe currently scheduled machine

CHAPTER V: BRANCH AND BOUND METHODS 143



Université catholique de Louvain, ESPO, Belgium Ph.D. Thesis n°329, Omar Moursli, 1999 \

 {1,..., w1} bethe set of the already scheduled machines in the partial schedule
S(A) at stage s

« ms={wtl, ..., Mg} bethe set of the not yet scheduled machines

 V ={w} O mgbethe set of the leftover machines

* Cisbethecompletiontimeof jobi at stage s

* Trisbethereleasedateof jobi at stages

Actually, since we are scheduling the stages forward and because the partial schedule
Sq1(l) isfixed, rie=Cis1 for s>1 and ri; = O for al illl.

It is easy to see that cis can be defined by cis= max{ C[S{(A), W], ris} + pis Where ilJA and
job i is assigned next to machine w at stage s, because job i must be released at stage s
and is sequenced after thejobsin A.

2.2.1 A SYSTEMATIC IMPLEMENTATION OF RULE 5

Rule 5 states that no square node v may be extended at level is if a square node r>v has
appeared in an upper level (js, j<i). Since we impose that square nodes appear in
increasing order of job number, this rule avoids constructing previously considered
schedules. Its implementation has not been specified in Brah's paper. We therefore
propose a systematic implementation, which takes a look forward so as to avoid
generating a node whose paths originating from it are going to be cut off by rule 5 or rule
6. Figure 5.3 shows that there is no need to create circle node 4 at level 25 because all
square nodes 1 and 2 at level 35 and level 45 will be discarded by rule 5. We next
formalize thisidea.

Example with 4 jobs and 2 machines

Figure 5.3: All paths coming from node 4 will be discarded by rule 5

Let e be the first (square) node of some path at stage s, e is the first job assigned at level
1 to the first machine at stage s.

() If acirclenode i is chosen to extend a path at stage s and [{jOI-A’, j>€} |<|[mg|, node i
must be discarded. (A’=A{i})

(i) If a square node i is chosen to extend a path at stage s and [{jUI-A’, j>€} |<|mg-1,
node i must be discarded. (A’=A{i})

Rule 5 imposes that square nodes appear in increasing order of job number. Rules 6 and 7

impose that each complete subpath at stage s must contain Mg square nodes. If the
number of machinesin ms (Jm¢) islarger than the number of jobsin I-A’ with a number
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larger than e ({jOI-A’,j>€}|), it simply means that a least a square node (v) with a
number smaller than e (v<e) will appear later on such a path.

2.2.2 LOWER BOUND ON THE COMPLETION TIME OF THE NOT YET SCHEDULED
MACHINES

In the lower bounds presented in Brah and Hunsucker (1991), the completion times of the
machines are computed as follows:

C[S{A’), k] 20 for k=1,..., w
C[S{A’), k] =0 for al kOms={w+1,..., Mg

The improvement of the computation of the completion times of the machines in set mg
might lead to the improvement of the lower bounds, because these values are used in the
computation of the lower bounds LBM and LBJ.

For any partia schedule S((A’) we set the completion times (which are also the
availability times or the earliest starting times) of the machinesin set mg, to the minimum
release date of the not yet scheduled jobs at stage s, i.e. C[S(A’), K] = rDrll_iEr ; KOms.

Furthermore, let rpq be the t" smallest release date in set I-A” at stage s.
CIS(A’),K] =g, fork=w+1, ..., Mg witht=k-w, ..., Im¢  (5.7)

This equation comes from the following observations: (i) For any partial schedule S((A’)
the release dates of the not yet scheduled jobs (jobsin I-A’) are known. (ii) According to
rule 7 no machine at any stage will be kept idle unless n < Ms. (iii) In order to start
processing on each not yet scheduled machines, we have to wait the |[m¢| smallest release
dates, at least, among the not yet scheduled jobs.

2.2.3 AT ANY STAGE THE LOWER BOUND OF ANY NODE IS AT LEAST EQUAL TO THE
FATHER NODE L OWER BOUND

If at some node alower bound LBM or LBJ becomes active, this lower bound might be
possible lower than the parent node’ s lower bound. We hereafter present two cases where
anode lower bound computed using the partial schedule S((A’), is smaller than its parent
one, which is computed using the partial schedule S{(A), A’=A0{i}. We hereafter
present two cases showing that LB[Sg(A)] > LB[Ss(A")]. Figures 5.4 (@) and (b) depict
these two cases.

Case 1. Suppose the following:
LB[S{(A)] = ACT[S(A)] + rmrm g, I.e. the father node’' s lower bound

LB[SS(A’)] = MCT[S(A’)] + rB/Ln g, I.e. the node’ s lower bound
(because MCT[Ss(A")] > ACT[S(A")] )
If minqis-mmlnqis> MCT[S(A")] —ACT[S{(A")]

idl-A

Then LB[Ss(A)] > LB[S{(A")]
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M CT[Ss(A")]

(i0A")

pis+2(iD|'A)I
T T T 1

M CT[Ss(A)] ACT[Ss(A)]=ACT[Ss(A")]

Figure 5.4: (a) LB[S(A)] > LB[S(A")], Case 1
Case 2. Suppose the following:
LB[S(A)] = mkin (C[Sy(A), k] ) + mgz(pis +q,), i.e the father node’s lower bound
LB[S(A")] = mkin (C[S(A), Kk]) + {g}_ﬁ}ﬂpis +q,), i.e. the node’s lower bound
and  min (CIS(A), KI) - min (CIS(A), K] ) < max(p, +d)- maxp, + )
i.e.i” hasbeen assigned A’=AC{i’} withi' = arg max(p,, +d)
Then LB[S(A)] > LB[S(A")]

Ss(A’"): Partial schedule at Stage s=K -2

Mg=3
Job i, A’=A0{i}
Pi's Ipi's+1I Pis+2 I(iIDI-A’)

I I 1

Pis | Pis+1 | Pis+2 I(iDI_A)
| | |
I ~ 1 [ T T I

ACT[Ss(A")]

Figure 5.4: (b) LB[S(A)] > LB[S(A")], Case 2

Hence, whatever the active lower bound, we impose that lower bound of any node must
satisfy:
LB[S(A")] = LB[S{A)].

2.2.4 IMPROVEMENT OF LBJ [S5(A’)] AND LBM[Ss(A")]

a. Sincejobsin set I-A’ are going to be scheduled only on the leftover machinesin set V,
LBJ[S(A’)] can be improved by computing the minimum completion time only over the
machinesin set V. Equation (5.5) is then replaced by equation (5.8).

LBJS(A")] = minC[S(A"), K] +max(pis+ dis) (5.8)
Note that this lower bound (5.8) is more effective than the one in (5.5) when the
machines completion times are computed using equation (5.7).
b. One can see that:
e ¢ = MCT[S((A")] +rym1lnqisis a lower bound since the tail of the last job defining
MCT[S{(A’)] isat least equal to ngl\n 0, » Whatever are the values of ACT[S¢(A’)] and
MCT[S(A")].
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*  Y=ACT[S(A")] +ming, isalower bound if ACT[S(A")]<MCT[S(A")], because at
least one job of | finishes at stage s at or later than ACT[Sg(A")], and itstail is at least
mDilnqis'

e X = ACT[S(A")] +_r|jr|1_i/£1’qis is aso a lower bound if ACT[Sy(A")]=MCT[S{(A)],

because at least one job of I-A’ finishes at stage s at or later than ACT[Sy(A’)], and its
tail isat least ‘rDrlw_i/gqiS.

Equations (5.3) and (5.4) can then be replaced by equations (5.9) and (5.10).

If ACT[S(A")]<MCT[S(A")] LBM[S{(A")] = max (¢.,Y) (5.9)
Otherwise =max (¢, X) (5.10)

2.3 SINGLE STAGE BASED LOWER BOUNDS

In this subsection we show how the single stage lower bounds presented in Chapter II,
can be adapted so as to be used in the sequence enumeration scheme. Three bounds will
be derived, i.e. a Job Bound (JB), a Set Bound (SB) and a Hybrid Set Bound (HSB).
Given apartia schedule S((A’) the following are known:

1. From stage 1 through stage s-1 al the jobs are scheduled. So, for al ilJl, Cis1iS
known.

2. Atstagesall jobsinset A’ are scheduled and the following are known:
e (Cg;forali OA’
* [is=Csiforsslandrii=0forali OI-A’
e C[SyA’),K];fork=1,...,w
* All machinesin set ms = {wt1, ..., Mg areidle and their earliest starting times
are the (Msw) smallest remaining release dates ri, over al iCJI-A’ computed using
equation (5.7).

3. The remaining jobs in set I-A’ will be assigned only to those machines in set
V={w}Oms

2.3.1 JOB BOUND (JB)
We know that each job i passes through stage s, spends some time p;s being processed

and spends at least its tail gis a the subsequent stages s=s+1, ..., K. We therefore
compute alower bound on the completion time of any job i at the last stage K.

For the scheduled jobs (iDA™): BB1[S{(A’)] = max (Cis + Qis) (5.11)

For the not yet scheduled jobs (iClI-A’) we first compute their Earliest Starting Times at
stage s. ESTis = max{ Cis1, rpmivn (C[S(A"), Kk} for @l i O I-A’, and then define the job

bound: JB2[S(AM)] = max (ESTis + pis + Gis) (5.12)
Hence for stage s JB[S{(A’)]=max (JB1, JB2) (5.13)
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Proposition 5.1: JB[S(A')] = IB2[S(A")] = LBIS(A")]
Proof. Thefirst inequality isthe definition of JB. For the second inequality using the
redefinition (5.8) of LBJwe obtain

LBIS(A")] =max(min C[S(A"), K] + pis + i
<max[max{Gs1, min (C[S(A"), KI)} + pis + Gid = JB2SYA")]

2.3.2 SET BOUND (SB)

Set bound on all machines and jobs in I-A’ (SB1). According to the relaxation
mentioned in Chapter 1l, Section 4, the Set Bound (SB) is a lower bound on the
makespan of the single stage subproblem with release dates and tails. The partid
schedule S{(A’) can be taken into account in the definition of SB in such a way that SB
can be used as alower bound at any node of the branch and bound tree.

Lt 5= rz;C[Q(A’),k] £ 3P,

idl-A
QM) ={[14, [2], ..., [Mg]} bethe set of the Msjobsin set | having the smallest
tallsat stage s

SB1[S(A’)] = EQ6+'D§M 0.)/ Ms (5.14)
[ s
0 isthe equivalent part of the sum of release dates and remaining processing times of the
set bound SB(I-A’). The completion times of the machinesk =1, ..., w, are known and
can be regarded as the first w minimum release dates we have to wait, before starting
processing the jobs in 1-A’. The completion times of machines k=wt1, ..., Mg, aso
regarded as release datesin I-A’, are computed asin equation (5.7).

Set bound on the leftover machines and jobsin I-A’ (SB2). Since jobs in set I-A’ will
be scheduled only on the machines in set V, we can consider our problem as made up
only of this set of machines, i.e. set V. Actudly, for the other machines, k =1, ..., w1,
JB1[S(A’)] isagood lower bound on their completion times because their scheduling is
fixed at stage s and will not change down the branch and bound tree.

Let RM(I-A’) = {[1{], [2], ..., [Imds]} be the set of the |m4| jobsin set I-A’, having the
smallest release dates. Remember that ms={w+1,..., Mg is the set of the leftover
machines excluding the currently scheduled one, machine .

OM«(J) = {(19), (29, ..., (Imd+1)} be the set of the (Jmg+1)=|V| jobs in set J, having
the smallest tails at stage s, where set J = I-A’0{i’}; i is the last job assigned to
machine w.

SBASAN =EISA). G +( S + 5 Pt 5 )/ VD (519

iORM(1-A%  idI=A
C[S(A’), w] is considered as a release date on machine w for any job in set I-A’. The
minimum tail accounted for machine w is the tail of the I3§t job assigned to it, because
we are sure that thistail appearsin the set bound. Such job i isincluded in the set J.

SB[S(A")] = max { SBI[S{(A")], SB2[S{(A")]} (6.16)
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Proposition 5.2: SB1[S{(A’)] <= LBM[S{(A")]
where <> means that the left hand side of <> could be larger or smaller than the right
hand side. In Proposition 5.2, <> means that no bound always dominates the other one.

Proof. SBI[S(A")] = {SCIS(A)K + TPs + YGe)/ M
k id=A’ iQMy

Case 1. LBM[S(A")] = (MgC[g(A’),k] + > Ps )/ Ms +ming, (equation 5.3)

i0l=A’
Since ) Q./Ms<= ming; then SB1[S(A’)] <= LBM[S{(A’)]
oM, ia-A’
Case 2. LBM[S{(A)] :mkaxC[Ss(A’), K]+ rElnqis (equation 5.4)

Since Y ./Ms<= ming;
i0QM, iOA”
And [ ZC[ﬁ(A’),k] +-D|ZA Ps) / MsO<2max C[Sy(A"), K]
o
then SB1[S{(A’)] <= LBM[S{(A")]
According to Proposition 5.2 we still need to compute LBM[Sy(A’)] because it might
lead to a larger value than SB1[S{(A’)] and conversely. We hereafter give an example
where LBM[S{(A’)]>SB1[S{(A")].
From Example 5.1 and Figure 5.5 we compute the following:
MS
ZC[Q(A)’k] = 171 i ngz 121 ) Zqi5=4
k=1 idl=A’ i0QM,
SB1[S(A’)] = [{17+12+4)/30=11 < LBM[S(A’)] =10+ 2=12

Example 5.1: M, = 3, SB(1) = 11

J 1B |G | hi+p+q
11| 4 2 3 9
2 5 1 2 8
3 3 3 2 8
4 | 4 2 3 9
5 1 6 2 9
6 1 6 2 9
7 2 2 2 6
8 1 3 2 6
ACT[S4(A")]
machine 3 <
w = machine 2 5 Ags
machine 1 | 4] 8 |4
I S N
MCT[Sg(A")]

Figure 5.5: A partial schedule S(A’), where A’={4, 8,5, 1}, I-A’={2, 3, 6, 7}

For the sake of comparisons we hereafter give two other examples where SB2>SB1 and
JB1>JB2, respectively.
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Example where SB1[S(A’)] < SB2[S(A')]
From Example 5.1 and Figure 5.5, we compute the following:
C[S(A"), 0] =8, Sr., =1 3 Q,=4
iORM(1-A") i0QMg(J)

SB1[S{(A’)] = 11< SB2[S(A’)]= [{8+1+12+4)/20= 13

Example where JB1[ S(A')] > SB2[S(A')]
From Example 5.1 and Figure 5.5, assume that ggs = 5, which does not change the
computation SB2[S(A’')].
JB1[S{(A’)] =14 > SB2[S((A")] =13

2.3.3 HYBRID SET BOUND (HSB)

Each time we augment the partial schedule S((A) by assigning ajob i to machine w we
can update its release date at the subsequent stagess' = st1, ..., K asfollows:

lisr1 = Max { C[S((A"), ), ris+1}
s =rlis1+Pisg; fors =s+2,...,K

Once we have at our disposal the release dates of jobs at the subsequent stages
s=st+1,...,K, we can compute set bounds SB¢ (1) for s =s+1,...,K. By maximizing over the
subsequent stages we obtain a global lower bound (HSB) on the partial schedule S((A’)
constructed.

HSB[SYA)] = _max_ SBs (1) (5.17)

Although SB is not time consuming, i.e. O(n), computing HSB at the upper levels of the
branch and bound tree is time consuming since each time we augment the partial
schedule S{(A) with one job, we compute (K—s) lower bounds, i.e. HSB[Sy(A’)].
However, HSB has the big advantage of detecting a possible bottleneck among the not
yet scheduled stages, and in which case it provides a tighter lower bound. In our
implementation we do not compute HSB at each node, see next subsection for our lower
bounding strategy.

2.4 IMPLEMENTATION

L OWER BOUNDING STRATEGY. Asfar as the lower bounds are concerned, we end up with
four of them, i.e. the improved LBM, JB, SB and HSB. LBJ has been ignored because it
is dominated by JB2. None of these four lower bounds is dominating the others. In order
to reduce the computational complexity of the branch and bound algorithm, at each node
the lower bounds are computed in the non-decreasing order of their running time
complexities. Actuadly, LBM, JB, SB1 and SB2 are computed in O(n) where n is the
number of jobsin I. However, SB1 and SB2 will take a bit more running time because
we need to find the Mg and |V| smallest release dates and tails, respectively. HSB is
computed in O(nK), where K is the number of stages. We first compute LBM and JB,
followed by SB1, SB2 and finally we compute HSB.

A lower bound is computed only if the preceding one fails to discard the evaluated node.
A computational effort is then alowed only if it is really needed. Furthermore, since
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computing HSB at each level of the tree is time consuming, we decide to use it only at
those levels where the schedule of a stage is completely constructed, i.e. at levels O,
s=1,...,K. HSB is certainly much effective when all jobs are assigned at stage s. Indeed, if
the complete schedule of a stage s is fixed, rea release times of al jobs at subsequent
stage st+1 are known, and allow to compute effective lower bounds. Doing so, HSB is
computed only K times instead of K*n times, along an entire path from the root node to a
final leaf.

UPPER BOUNDING STRATEGY. At the root node we use the best known upper bound, i.e.
Best selected heuristics in Chapter 111, that is CDSH, CDSV, CDSG, SF, SFR and SBP.
For a detailed description of this heuristics see Chapter 111. In order to come up with an
upper bound at each node of the branch and bound, we need to use a “building” heuristic
so as to complete the partial schedule at the corresponding schedule. Based on the
conclusions of Chapter 111 and after many preliminary tests, we decide to use SF_J, so as
to complete the partial schedule S(A’) and come up with an upper bound only at nodes
corresponding to level O, for al s=2,...,K.

SEARCH STRATEGY. As a search strategy we use the same as the one used in Brah and
Hunsucker (1991), the deepest node with the least lower bound rule. The next node to
explore is the node at the deepest level of the tree, and if there is more than one node at
this level we choose the node with the smallest lower bound.

THE GENERAL ALGORITHM.

Let Ni be any square or cirle nodei created from node N.
Sequence Enumeration branch and bound algorithm (SE)

Read the data of the HFS problem;
Best_UB = UB(Root) = best makespan; { CDSH, CDSV, CDSG SF, SFR, SBP}
Add Root node to List-Of-Node;
While List-Of-Node is not empty
Remove node N at the degpest level with LB(N) minimal from List-Of-Node;
If level isequal to Os
terminate the schedule of node N and compute UB(N)
If UB(N) < Best UB = Best UB = UB(N)
End-if;
If LB(N)< Best UB =2
Construct branches by creating nodes Ni, i=1,2,...
(square and circle nodes)
If the created nodes are at level ng

Best_UB = min{Best_UB, miin (UB(Ni))}

Else Compute nodes lower bounds; add Ni, i=1,2,... to List-Of-Node;
End-if;
End-while;
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2.5 NUMERICAL TESTS

The origina sequence enumeration algorithm and the improved one have been
programmed using an object-oriented language (C++). The tests have been carried out on
a Pentium 120. All the jobs have zero release dates and tails at the first and the last stage,
respectively. The processing times were generated uniformly with pis = [1..100], i,
s=1,...,K. Different configurations, in terms of number of jobs, number of stages and
number of machines at each stage, have been designed. For each specific configuration,
20 instances have been tested. The origina agorithm of Brah and Hunsucker (1991) has
been compared with our new version on the same sets of problems. The two agorithms
have also been tested on mid-size problems so as to appreciate the robustness of the
sequence enumeration method. All tested problems have been stopped after 10 minutes
of running time.

Let us first recall some results obtained by other methods for scheduling the HFS. The
largest instances tested by Brah and Hunsucker (1991), had 6 jobs, 5 stages, 3 machines
a stage 3 and 2 machines everywhere else. They found the optimal solution after 12
hours running time on PC XT. For the case where no bottleneck stage exists (all stages
have the same number of machines and data range or distribution is the same at all
stages) Table 5.1 gives a summary of some known results. It shows the largest size
problem (i.e. the number of jobs and the number of machines at each stage), the
percentage of deviation from the lower bound. Where there is a bottleneck stage the
problems are much easier and strongly depend on the way the bottleneck stage is
determined. Here, we do not report on bottleneck configuration results.

Authors Method n  Machines %totheLB Optimized criterion
Guinet 1996a Primal dual heuristic 30 55555 1801% Makespan
Guinet et al., 1996b CDS based 30 5-55 18.93 % Makespan
Moursli and Pochet 1996  SBP based 100 8-8-8-8-8 16.00 % Makespan
Vignier et al., 1996b BaB (Brah & al 91) 15 2-2-2 Not Optimal after 2H Sum of completion time

Table 5.1: Known results obtained by other methods for non-bottleneck configurations

% of average deviation Average running Time
from the best LB in seconds for 20 instances
n |M1| M2 |M3|M4|M5|RootUB | BaB | Brah BaB Brah
4, 2 2 9.85 0 0 0.02 0.02
4 2 2 2 5.93 0 0 0.04 0.07
4, 2 2l 3 21 2 6.60 0 0 1.30 222
6| 2 2 7.30 0 0 0.18 113
6 2 2 2 10.30 0 0.4 4.2 105
8 2 2 4.80 0 0.8 7.7 230
10 2 2 3.07 0 1.9 57 550
15 2 2 1.56 1 16 430 481
8 2 2l 2 10.90 0 8.3 120 581
6| 2 2l 3 21 2 838 1.7 6.2 190 444
8 2 2 3 2 2 15.70| 15.0 15.9 600 601
10 2 2l 2 1250 5.1 12.0 490 601

Table 5.2: Comparing Brah's algorithm (Brah) with the improved one (BaB)

In Table 5.2 we give the results of the tests that were carried out. Column n gives the
number of jobs. Column Ms gives the number of parallel machines at stage s, s=1, ..., 5.
The first set of columns gives the percentage of the average deviation of the
corresponding agorithm from the best known lower bound found by both agorithms.
The second set of columns gives the average running time in seconds over 20 instances
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of the corresponding agorithm. Column ‘RootUB’ gives the percentage of average
deviation of the best known upper bound at the root node from the best lower bound
found. Column ‘Brah’ and Column ‘BaB’, respectively, give the results for Brah's
algorithm and our’ s (average deviation and time).

2.6 CONCLUSION

Although the problems remain hard to solve for the new algorithm, numerical tests show
that it has drastically reduced the number of the explored nodes as well as the running
time needed to reach an optimal solution when compared to the origina agorithm from
Brah and Hunsucker (1991). The extra running time needed for the new lower bounds
has been largely compensated by the reduction in the number of nodes explored.

In the following section we present a different branching scheme for the HFS problem,
that is the Interval Method.

3. INTERVAL METHOD

3.1 INTRODUCTION

Carlier (1987) has proposed the interval method as a branching scheme for the single
stage subproblem with release dates and tails. See Chapter Il Section, 5.3 for a brief
description of this algorithm. In this section we generalize the interval method to the HFS
problem.

The interval method is a branching scheme completely different from the sequence
enumeration method. The main idea is to assign to each job i a each stage s its possible
Starting Time Interval STl;s according to some known or Best Upper Bound (Best_UB).
STli=[ris, dig With dis = Best UB-qs-1, where d;s can be seen as the due date of job i at
stage s so that its processing does not exceed (Best UB - 1). Note that we are only
interested in values strictly smaller than Best_UB, hence the reduction of Best UB by
one.

As a separation operation one can split STlis into several subintervals for creating
subproblems or nodes in the search tree. One can aso split STl into two equal or non-
equal parts. Actualy, in some optimal solution only one starting time t[ISTl;s is
assigned to job i and we do not have any information on which part of STl;s this starting
time might take place. One appropriate strategy as branching scheme is to use
dichotomous search and split STljs into two equal parts every time job i is selected for
branching.

The effectiveness of the interval method in a branch and bound framework relies on the
effectiveness of the bounds used. Indeed, an improved upper bound reduces STl;s and
therefore accel erates the search of the optimal solution. Different heuristics (see Chapter
[11) and lower bounds (see Chapter IV) for the HFS scheduling problem with diverse
effectiveness are at our disposal. The remainder of this chapter is organized as follows.
Subsection 3.2 presents different upper and lower bounding strategies. The separation
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operation concerns one branching operation at some branching stage. Subsection 3.3
presents our generalization of the interval method to the HFS case. In Chapter 1V we
have selected the set bound (SB) and the heuristic for subset bound (HSSB) for usein our
branch and bound agorithm. In our branching scheme, the selection of the branching job
and stage requires the computation of several lower bounds, which is time consuming
when using HSSB. Subsection 3.4 presents how we implemented the different proposed
lower bounding strategies. Also, in order to reduce run time subsection 3.5 presents how
to compute the potential increase of the lower bound when branching on some job at
some stage without recomputing HSSB. The final algorithm is presented in subsection
3.6. Severd versions of the interval method, using different bounding strategies are
compared to the improved version of the sequence enumeration method (presented in
Section 2) on different HFS configurations. Section 4 presents the numerical tests and
comments. Section 5 concludes this chapter.

3.2 UPPER AND LOWER BOUNDING STRATEGIES

Lower and upper bounding strategies are required so as to design an effective branch and
bound agorithm and to accelerate the search of the optimal solution or to improve the
quality of first solutions found in the branch and bound tree.

In Chapters 111 and 1V, we have studied severa heuristics and lower bounds for the HFS
scheduling problem. Based on the conclusions made in these chapters, we hereafter
present different upper and lower bounding strategies that can be used in our branch and
bound algorithm.

UPPER BOUNDING STRATEGY. After severa preliminary tests of the branch and bound
algorithm the heuristics CDSG, CDSH, CDSV, SF_J, SFR_J and SBP_J were selected.
At the root node, al these heuristics are used to compute the best possible upper bound.
While at each node in order to come up with an upper bound only the single stage based
heuristics (SF_J, SFR_Jand SBP_J) are used. CDSG, CDSH and CDSV are permutation
heuristics, where only the processing times are used to build Johnson's lists (see how
these heuristics build an HFS schedule in Chapter [11). However, the single stage based
heuristics take into account the release dates and tails of the jobs at each stage which vary
from node to node in our branching scheme, and therefore may consequently produce
different solutions at different nodes.

SF heuristic (scheduling the HFS forward) is the least time consuming heuristic.
Numerical tests have shown that, for a large number of problems, SF is dominated by,
i.e. giving a higher makespan than, SFR and SBP. We therefore propose the following
three strategies for computing an upper bound at each node.

1. The first strategy chooses, a priori, one heuristic (among SF_J, SFR_J and SBP_J)
and keeps using it at each node.

2. The second strategy selects the heuristic giving the best makespan at the root node,
and uses it at each node. This strategy is based upon the assumption that each
instance may have a special structure and one of the three heuristics, SF_J, SFR Jor
BP_J, might be more effective to cope with it.

3. The third strategy consists of choosing at each node the best schedule among the
ones constructed by the three heuristics, SF_J, SFR_Jand SBP_J.
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L OWER BOUNDING STRATEGY. At the root node, the Dual Heuristic Bound (DHB) is
used to compute a lower bound. According to the conclusions made in Chapter IV, we
can use the Set Bound (SB) or the heuristic for the subset bound (HSSB) to compute
lower bounds at each node of the branch and bound tree.

The algorithm chooses a job to branch on in such a way that, after branching, the lower
bound is maximized. Hence, we need to decide which lower bound to use (i) at the
branching node as well as (ii) to appreciate the possible lower bound improvement
obtained by each potential branching job. SB and HSSB seem to have different
computational complexities leading to different qualities (see Chapter IV). Since a priori
choice of one of these two bounding procedures is not obvious (quality versus time), we
need to compare the performance of different lower bounding strategies. We hereafter
present three of them.

1. Thefirst strategy uses HSSB (i) to evaluate each node as well as (ii) for choosing the
branching job.

2. The second strategy uses B (i) to evaluate each node and (ii) for choosing the
branching job.

3. The third strategy uses HSSB (i) to evaluate each node and (ii) SB for choosing the
branching job.

These strategies account for the branch and bound dilemma. Should we spend more time
on computing the bounds and on selecting the branching operation or should we spend
more time on exploring many more nodes? The first strategy uses the subset bound
HSSB with computation complexity of O(nM) for computing the single stage
subproblem lower bound. It devotes much more time to computing a lower bound and
finding a good branching job, i.e. giving a high increase in lower bound (see later Section
3.3), whereas the second one uses the Set Bound (SB) with complexity O(n) to compute
the lower bound and finding a good branching job. Since HSSB may give a better bound
than SB, it is interesting to test both strategies within a fixed running time. The first
strategy devotes much more time to computing the bounds while the second one explores
many more nodes. The third strategy is a mix of the first two. It uses HSSB to evaluate
nodes in the tree (used once at each node) and SB for finding a good branching job,
which is done roughly n times at each node and stage where n is the number of jobs.

The implementation of these lower bounding strategies is given in Subsection 3.4. We
hereafter give our generalization of the interval method for the HFS problem.

3.3 THE BRANCHING SCHEME
In Chapter Il, Section 4, we have presented the single stage relaxation of the HFS

problem. In this branching scheme and at the root node, release dates and tails of all jobs
at all stages are computed as for the single stage relaxation.

o K
fe=fi+3 p, :  Gs= > Py +qk  foralidl, sO{1,.. K} (5.18)
t=1 1

t=s+
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For node N of the branch and bound tree and each job i, let rig(N) and gis(N) be,
respectively, the release date and tail of job i at stage s. Let Best UB be the best known
makespan so far. Note that since we already have an upper bound on the solution, in this
branching scheme we are only interested in solutions better (strictly smaller) than
Best_UB, so we can assign to each job i at each stage s adue date dig(N) as follows:

di(N) = Best UB - gi(N) - 1, i 01, s{1, ..., K} (5.19)

Equation (5.19) is easy to understand. The tail g;s is the minimum time ajob has to spend
in the shop between the completion time at stage s and the makespan. Hence, for any
solution better than Best_UB, with makespan < (Best_UB-1), job i has to be completed at
stage s at time di=Best_UB-qis-1 at the latest. Therefore, in order to meet the makespan
(Best UB — 1), job i at stage s can only start processing within the time interval STlis =
[ris(N)+1, dis(N)—pis+1].

Let Marginis(N)=d;s(N)—is(N)—pis be the margin of job i where Marginis(N)+1 represents
the remaining flexibility in terms of possible number of start times for job i at stage s at
node N. The branching scheme consists of choosing the branching node N, a branching
staget” aswell as a branching job j . The branching node N is selected among the active
nodes as the one with the best (least) lower bound. At the end of this section and in
Subsection 3.4 we present how t and | are selected.

As we have aready noticed, because we do not have any information on which part of
STlis the starting time of | at stage s might take place in the optimal solution one
appropriate strategy is to use dichotomous search and split STljs into two equal parts
every timejob i is selected for branching.

When t* and j* are selected, the branching scheme replaces the node N problem by two
subproblems N1 and N2 obtained by splitting the possible start dates of job j* at stage t*
in two non overlapping sets. This is achieved by delaying the release date of job | at
staget” at node N1 and bringing forward in time its due date at staget” at node N2.

The data (pis, Tis, Gis, dis, 101, S=1, ..., K) for both nodes N1 and N2 remain the same as for
node N, except for the release dates rj«s and due dates ds of the branching job j , which
are set asfollows:

at node N1
lj+s(N1) = rj=(N) s=1,..,t-1
lj+t(N1) = rje-(N) + Marginje / 20 stage t
ri*s(N1) = max [rj*s(N) , r*s1(N1) + prs1]  S=t+1,..,K
di~s(N1) = dis(N) s=1,..,K

at node N2
di+s(N2) = dj(N) s=t'+1,...,K

d(N2) = dir-(N) - Marging /20-1  staget’

di*s(N2) = min [dj»s(N), di*s:1(N2) - pjrsra] sS=1-1,t-2,..,2,1

ri*s(N2) = rj=s(N) s=1,..,K
Note that the due dates computation should be in the above given order, i.e. for
st +1, ... K, then for staget andthenfors=t-1,t-2, ..., 2, 1.
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In other words, the starting time interval of job |~ at stage t* [rjse(N)+1, diss(N)-py+1]
is split into two non-overlapping parts:

AtnodeN1, jobj at staget* can start in theinterval:
[rj+e+(N) + Oarging o /204 1, djx +(N) — pj» o + 1]

AtnodeN2jobj at staget* can start in theinterval:
[rix =(N) + 1, djx +(N) - Cinarging +/20F pje ]

Furthermore, we can increase the release dates of |* at the subsequent stages (s>t*),
because its rel ease date has increased at the branching stage t*. Similarly we can decrease
its due dates at the preceding stages (s < t*) because its due date has been reduced at the
branching stage t*. However, the release dates of j at the precedent stages (s<t*) can not
be modified a node N1. In the same way, a node N2, the due dates of j* at the
subsequent stages (s > t*) do not change.

Table 5.3 and Fig*ur&s 5.6(a, b, c) depict an example of a 3-stage HFS problem with
Best_UB(N)=40; t =2 and Margin;+, = 15.

Pri P2 Ppa |l fp2 Tz | Oer diep dis | Qr1 Gr2 Qs
N 5 6 4 5 10 16 25 31 35 15 9 5
N1 5 6 4 5 18 24 25 31 35 15 9 5
N2 5 6 4 5 10 16 17 23 35 15 9 5

Table 5.3: Branching operation

A node N1, delaying the release date of j* at stage 2 by 8 units of time from rjx» = 10 to
rj==18 does delay its release date at stage 3 by 8 units of time from rj3 = 16 to r;3=24.
However, this job can still start at any time between rj++1 = 6 and (dj;—pj1+1) =21, at
stage 1. Doing so, the possible starting time intervals of job j* at stage 2 and stage 3 have
shrunk, but did not change at stage 1. At node N2, the same reasoning can be made for
the due dates. The possible starting time intervals of job j* at stages 1 and 2 have shrunk
and did not change at stage 3.

Note also that at node N2, j* has to start at time dj«»(N2)—pj+»+1=18 at the latest so as to
meet d;<2(N2)=23 and that at node N1, job j* starts at timerjxp(N1)+1=19 at the earliest,
which make N1 and N2 representing two digoint subproblems of node N.

=10 r5=16 | G |

| ]
=5 \ a2 UB =40
! N\ P pJZ \ q|3 [

0 40
ds=35
d41=25 d=31

Figure 5.6: (a) Release dates and due dates at all stages of the branching job at node N
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r12—18 rJ 3_24 qJ 1

=5 2 UB =40
! \ Pz \ P2 qu [

0 10 20 2 30 0235

d1=25 d2=31

Figure 5.6: (b) Release dates and due dates at all stages of the branching job at node
N1 stage 2 isthe branching stage

1;2=10 15=16 | s |

[ |
=5 \ G2 UB =40
J \ 91 P2 \ 0113 [

0 40
ds=35
0jy=17 423

Figure 5.6: (c) Release dates and due dates at all stages of the branching job at node
N2 stage 2 is the branching stage

PREPROCESSING OF DUE DATESAND TAILS
Each time anode N is selected for branching from the list of the outstanding nodes, and
before computing atighter lower bound, the tails and due dates of the jobs at node N can
be improved as follows, see Carlier (1987):

Ois = max {qis (N) , LB(N) - dis(N) } 00, st{1, ..., K} (5.20)
dis=min{dis(N),Best UB-1- qs(N)} Oill, s{1, .., K} (5.21)

As LB(N) is alower bound on the optimal makespan, when gis < LB(N) - dis(N) we can
always increase (s in (5.20) to gis = LB(N) - dis(N) because job i at stage s must be
completed by time dis. Equation (5.21) is similar to (5.19) and used to update d;s when a
new tail s or/and a new upper bound have been found. Equations (5.20) and (5.21) take
advantage of the improvement of the lower and upper bounds to tighten the problem
solution space by reducing the due dates of the jobs.

In the preceding example, the job j* at stage 2 with areduced due date at node N2 has its
tail increased.

If LB(N2) = 36, gj»2(N2) = max(gj2(N2) ,LB(N2)—d;<2(N2)) = max(9,36 - 23) = 13.
THE BRANCHING OPERATION
Let aj, Bj: be, respectively, the increase of the lower bound at N1 and N2 if we branch on

job | at stage t, aj: = LB(N1) - LB(N), Bj: = LB(N2) - LB(N). The branching job i and
staget” can be chosen so as to maximize the increase (Ot + Bjo).
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(,t)=ag max (aj+ Byr) (5.22)

(j,t)sr*{1,... K}

Since this branching job and branching stage selection is time consuming (for each job
we need to compute n*K lower bounds) we propose in the next section different
branching job and branching stage selections depending on the lower bounding strategy
used.

3.4 LOWER BOUNDING STRATEGIESIMPLEMENTATION

Since we have a choice among the three lower bounding strategies (proposed in Section
3.2) the computation time needed to compute the increase (0j; + Bj;) depends on the
strategy we use. We hereafter recall the three lower bounding strategies and how they are
implemented in our algorithms.

In the three strategies the stages are sorted in decreasing order of their corresponding
lower bounds. The stages with smaller lower bounds are considered candidates for
branching only if no job at the stage with higher lower bound has produced a strictly
positive increase in lower bound. In other words, we aways consider the stage with
larger lower bound first, and choose the first stage that produces a positive increase of the
lower bound, when branching on some job at that stage. Thisis done in order to save run
time, instead of always evaluating (5.22) exactly.

As we compute at each node N the best lower bound (SB«(l) or HSSB«(1)) over all
possible stages s=1, ..., K, let r denote the stage giving the best bound.

(n=ag SD{rr;af((} SB¢(I) when using SB (5.23)

.....

(n=ag SD{r111a>K<} HSSB(I) when using HSSB (5.24)

.....

Strategy 1. This strategy uses HSSB to evaluate each node and HSSB for selecting the
branching job/stage.

Because LB(N) has already been computed when node N is selected for branching, r and
U are known. So in order to select j* and t* we proceed as follows. We compute the
increase in lower bound (o + (3jr) over only jobsin set U at stage r using HSSB. So the
branching job j* is selected only among those in set U as the job maximizing (o;+ ;)
and stager istaken as the branching stage, i.e t*=r.

If aj+ Bjr=0for al jobsin U, jobsin I/U at stage r become candidates for branching and
the one with largest aj; + Bjr is selected. If aj, + 3= O for al jobsin I, stager is no longer
chosen as the branching stage and all jobs at all stages s # r become candidates for
branching. Note that the other stages are considered in a non-increasing order of their
corresponding lower bounds, i.e HSSB(1).
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Applying the HSSB firstly to set U and then to set I/U at stager, before doing it over all
stages might drastically reduce the computation time needed to find j . Also, stage r can
be regarded as the bottleneck stage and hence branching on it might give alarge increase
in lower bound.

Strategy 2. This strategy uses SB to evaluate each node and SB for selecting the
branching job/stage.

Here, only the stage r minimizing SB¢(l) over al stages is selected when computing
LB(N). So, the idea is the same as in the first strategy except that we use SB (instead of
HSSB), and start by considering all jobs in set | a stage r as potentia branching
operation. If a;j + [3j; = O for @l jobsin | we consider the other stages in a non-increasing
order of their corresponding lower bounds, i.e SB4(1).

Strategy 3. This strategy uses HSSB to evaluate each node and SB for selecting the
branching job/stage.

Here the idea remains the same as in the first strategy but we use the SB for selecting the
branching job instead of the HSSB. So, we look first for an increase in lower bound by
branching at stage r on jobs in set U, than on jobs in set \U if a;+[3;;=0 for al jobsin U.
And, if a;+f3; = 0 for @l jobs in | the other stages are considered in a non-increasing
order of their corresponding lower bounds, i.e SB4(1).

Whatever the strategy, if no job has provided a strictly positive increase we then choose
the job with the largest margin. Choosing the job with the largest margin does not
provide a better lower bound at the newly created nodes N1 and N2. However, the
probability of getting better lower bounds at nodes emanating from N1 and N2 is greater
than the one if we branch on ajob with smaller margin. Indeed, at node N, branching on
a job with the largest margin leads to a larger increase in its release date at N1 and
possibly inits tail at N2. Doing so for all jobs at different levels of the search tree, will
lead to a large increase of the jobs release dates and/or tails, at some nodes, which will
provide higher lower bounds. Remember that the lower bounds use the smallest release
dates and the smallest tails.

Note also that only jobs with a strictly positive margin at stage s have the potentia of
increasing the lower bound. Jobs with null margin are simply ignored when selecting the
branching job. Actually, these jobs have their starting times and completion times fixed
according to the best known schedule.

SELECTING THE BRANCHING JOB/STAGE USING HSSB AND SB

In strategy 1 we use HSSB for selecting the branching job and stage, which means that
we may need to compute HSSB for each potential job and stage, which is time
consuming. In Section 3.5 we show how to approximate the increase in HSSB without

recomputing it. In strategies 2 and 3 we use the set bound SB for selecting the branching
job and stage. We recall how SB at stage sis computed.

SB(I)= Wrpag +rag+...+Tmg +0pag +0i2g+--- +Qmg+ 3 P )/MsD
jim]
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where M1g.12gs -1 Mg and Qag» 92gs ---dmg € the Ms smallest fis and gjs over
al jobsin .

The increase in the numerator of SB, when branching on (j, t) can be computed as
follows (see Carlier (1987)):

O = [Min { rowage (N), 13 (N1) 3 -rie ()] (5.25)
Bie = [min{ Gy, .y (N), ;'3 -9, (N) 17 (5.26)
q;'=max { d; (N), LB(N) - d;i (N2) }

Where rim e (N) and qpy .,y (N) are the (M+1)™ smallest release date and tail at
stage t for the subproblem at node N. g’ is the new value of d; (N) at node N2
computed using the new due date of job j at node 2, d;; (N2), see Equation (5.20).

For computing aj: we check only the jobs with release dates smaller than ryw .y (N). In

the same way for computing (3j: we check only the jobs with release dates smaller than
Oim ¢ (N). Indeed, only such jobs have the potential of increasing the lower bound

because the used set bound is computed using the M; smallest release dates and M;
smallest tails. Therefore, only the increase of one of these release dates or tails might
increase SB(1) and hence finding j* at some stage t when using SB is of O(2My).

Recall that computing HSSB is of O(nM). Hence, finding the best branching job at some
stage s is of O(n’Ms) when suing HSSB. We, therefore, propose in the next subsection
how to approximate the potential increase in lower bound (0;js+f;s) without recomputing
HSSB.

3.5 COMPUTING THE POTENTIAL INCREASE OF THE SUBSET BOUND

In the first lower bounding strategy, for selecting the branching job and stage (j*, t*) we
need to evaluate the increase of the lower bound, i.e. a;+f;jt, for each potential job using
HSSB. The idea behind HSSB is to find the subset Ul producing the largest possible
lower bound. We hereafter present a Search Procedure (SP), which seeks, with the subset
U, or U for short, producing the lower bound at stage t at node N, whether branching on
some job produces a positive increase of the lower bound. So we do no more need to
compute HSSB for checking whether branching on some job might increase the lower
bound.

The idea here is to check with the subset U giving the lower bound a node N,
LB(N)=HSSB(I) = SB(U), whether or not branching on some job belonging to U or to
I\U might increase the subset bound. Such Search Procedure (SP) should be less time
consuming than computing HSSB so as to be more effective. Furthermore, SP needs to
consider only those subsets of jobs having, potentialy, larger lower bounds than
HSSB(1). Numerical tests will be used to compare the use of SP to the use of HSSB for
selecting the branching job/stage.
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For a clear notation, we will ignore the symbol N in the following. Every time we refer to
the set | or to the subset U, we assume that we refer to the set | and the subset U at stage
t, a node N.

For checking whether some potential branching job i leads to a positive increase in lower
bound (a;+B;;) we can define four operations depending on whether job i belongs or not to
the subset bound U. The last two operations are carried out only when set I/U is not
empty.

a) Branch on somejob i/ J and keep U (do not add or remove any job to or from U)
b) Branch on somejob i/ and remove somejob j from U with j A

¢) Branch onsomejob i/l and add somejobj/1/UinU

d) Branch on somejobi/A/U whichisaddedin U

In the following we will show that operation (a), (b) and (d) may provide a positive
increase of the lower bound, and prove that operation (c) never provides a positive
increase of the lower bound and consequently is simply ignored.

In order to carry out these four operations, we maintain three sets of jobs:

* R(U) is the set of jobs where only the release dates are used in the computation of
SB(V)

o Q(U) isthe set of jobs where only the tails are used in the computation of SB(U)

* RQ(U) is the set of jobs where both release dates and tails are used in the
computation of SB(U)

Let S=R(U) O Q(U) U RQ(U). For the following, these observations concerning the
subset U at node N are needed.

Let y(N) be the increase at stage t of HSSB(I) obtained by removing a job jCJU from U.
Also, let A(N) be the increase at stage t of HSSB(I) obtained by adding ajob jLJNU in U.
Y(N) and A(N) are computed as follows:

y(N) = max {0, r[|\/|t+1] (N) - Fit (N)} + max {0, q[Mt+1] (N) - Q; (N)} - Pit (N)

A(N) = p; (N) —max {0, fjy j(N) - 1 (N) } —max {0, g (N) - q; (N)}

Where 1y ., and g, g, ae the (M1)™ release date and tail among jobs in U,
respectively

Recall that the subset U is considered here as the optimal subset and removing a job |
from U at node N does not provide a better lower bound than HSSB(l), (see how HSSB
is computed in Chapter IV, Section 8), hence y(N)<0. Also, adding a job ilJl/U in U at
node N does not provide a better lower bound than HSSB(I), hence A(N)<0. These two
observations (Y(N)<0 and A(N)<0) are used in the following.

a. Branch on some job i U and keep U (do not add or remove any job to or from U)

The idea here is to check, without modifying the set U, if branching on some job iJU
leads to a positive increase of the lower bound. This operation is the same as the one
when using the set bound SB but here we use the subset U instead of 1. ai(a) and Bii(a)
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are the increases giving by operation aif we branch on job iCJU at stage t. A maximum of
2* M, jobs are considered in the checking process, i.e. jobsin set S.

aig(@) = min{ M, +1) (N), rie (ND) } -rie (N) (5.24)
Bi(@ =min{ gy q(N), g, }-q, (N) (5.25)
where g, = max { g, (N), LB(N) - d; (N2)}

Example 5.2(a) and datain Table 5.4(a) show that when branching on job 300U, the lower
bound at node N1 increases and the subset U at node N1 remains the same as at node N,
i.e. UN)=U(N1).

Example 5.2(a):

U(N)={1, 3, 4,5}; HSSB(I) = SB(U(N))=[(2 + 7) + (8 + 8) + 55] / 2[1= 40;
M1 (N) = 8; Qg (N)=12; Let Best_UB =44, d; = 32

marging = 16 = r3(N1) = 2 + 8 = 10; dy(N2) = 32-8-1= 23; q, =40-23=17
0z(@) =min {8, 10} - 2=6; Bx(a) =min{12, 17} -12=0

And, HSSB(N1) *2=[(15+14+6+20) + (10+7)+(8+8) ]/ 2= 43

i ri Pl G

1 12 15 12
2 2 8 3
3 2 14 12
4 8 6 8
5 71 20 8

Table5.4: (a) A two-machine problem data at node N, processing SP (@)

b. Branch on some job i /U and remove some job j from U with j #

Because of theincrease of r;; (N) and the possible increase of g, (N) at nodes N1 and N2
respectively, the subset U at N1 and N2 might no longer be the optima subset. And,
removing some job j from U might lead to a positive increase of the lower bound. In this
operation, two parts compose the increase of the lower bound. The first part is given
when branching on iJU (see above operation a). The second part comes from the
removal of some job jOU, j#i. Let ry, ,'(N1) and o .,)'(N2) be the new values of

w1 (N) @nd gy, ., (N), respectively, obtained from the modification of ri(N) and gi(N)
when branching on job i. Thetota increase is computed as follows:

air(b) = air(@) + max {0, fy " (NI) - 1y (N)} + max {0,y . (N) - g, (N)} - py (N)
Bit(b) = Bir(8) + max {0, iy, . (N) - i (N)} + max {0, qpy,.qy"(N2) - g; (N)} - p; (N)

Example 5.2(b) using the data from Table 5.4(b) shows that when branching on job 31U
and job 4 is removed from the subset U the lower bound, at node N1 increases by 4.
Table 5.4(b) aso gives the detail calculations before and after modifying the release date
and tail of job 3 as well as after removing job 4, at node N1 and at node N2. Note that
iw,+a (N) has changed at node N1.
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i P(N) | ri(N) | ai(N) | ri(N1) | q(N2)
1 15| 12 12 12 12
3 16 2 12 12 13
4 4 8 8 8 8
5 20 7 8 7 8
SB(N)*M, =  80=| 55+ | 2+7| 8+8
U={1,3,4,5} SB (NL)*M,=  86=| 55+ 8+8 | 8+7
SB(N2*M,=  80=| 55+ | 2+7 8+8
B (N*M, = 80= | 51+ | 2+7| 12+8
U={1,3,5} SB (N1)*M, = 90= | 51+ 12+8 | 12+7
SB (N2)*M, = 80= | 51+ | 2+7 12+8

Table 5.4: (b) A two-machine problem data at node N, processing SP (b)

Example 5.2(b):

U(N)={1, 3, 4, 5}; HSSB(I) = SB(U(N)) = 40;

Let Best_UB = 50, marging = 20 r3(N1)=12; d3(N2) = 27; q, =40-27=13;
Mv,+] =8 r[M‘+1]’(N1) =12, Qv+ (N) ZQ[M‘+1]’(N2) =12

as(a) =min {8, 12} —2=6; Bx(a) = min {12, 13} —12=0

az(b) = az(a) + max {0, 12 - 8} + max {0, 12- 8} —4=10

Ba(b) = Ba(a) + max {0, 8- 8} + max {0,12-8} —4=0

c. Branch on somejob i ZUJ and add somejob j/Z1/U in U
Because of the increase of r;; (N) and the possible increase of ¢ (N) at nodes N1 and N2,

respectively, 1, ) and g, ; might change.

Proposition 5.4: Adding some job jOJI/U in U after branching on some job i in U aways
gives anegative increase.

Proof. Let ry, ;'(N1) be the new value of 1, (N) obtaned a node N1 from the

modifications of rii(N).
Note that 1y, ;'=1y  only if ry (N1)=1y ;(N), otherwise 1, ;'=1y, 1, hence 1, '2

fw,]- Let A(N) and A(N1) be, respectively, the increase gained by adding a job
jOI/U inset U at node N and node N 1.

A(N) = p; (N) —max {0, 1 ;(N) - r;e (N) } —max {0, o, ;(N) - g, (N)} <O
A(N1) = p; (N) =max {0, 1, ;" (N) - 1 (N) } —max {0, oy (N) - q; (N)}

We can see that A(N1) > A(N) only if 1, 1'< 1, ; which never happens.

The proof is the same when considering tails instead of release dates.

d. Branch on somejob i Z1/U which isadded in U

Branching on some job iJl/U increases r, (N) and possibly increases g, (N) at node N1
and N2, respectively. And, reintroducing this job i in the subset U, at N1 and N2 might
increase the lower bound HSSB(), i.e. SB(ULI{j}) might be larger than SB(U). This
operation is the same as the improvement step presented in Chapter 1V, Section 8.5.
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The increase produced by this operation is computed as follows:

ait(d) =p, (N) —max {0, fyj - r(N1) } —max {0, gy, - a, (N)}
Bi(d) = p, (N) =max {0, iy - re (N)}  —max {0, qpy - 0 }

Example 5.3 shows that when branching on job 40I/U, the lower bound, at node N1,
increases when adding this job to the subset U, i.e. U(N1) = U(N) O {4}.

Example5.3: U(N) ={1, 3, 5}; HSSB(I)= SB(U(N)) = 40

i I Pi Gi

1 10| 15| 12
2 2 8 3
3 8| 14 8
4 2 6 6
5 71 20 8

Table5.5: A two-machine problem data at node N, processing SP (c)

Let Best_UB = 42; dy(N) = 36; 1y, | =8, qy,|=8;

marging = 28 = r4(N1) = 16; d4(N2) = 21; g4’ =19;
0it=6—max {0,8-16} —max {0,8-6} =4
Bii=6-—max{0,8-2} —max {0,8-19} =0

U(N1) =U(N) O {4} ={1, 3, 4,5};

HSSB(N1) =[(15+14+6+20) +(8+7)+(8+6)]/2=42

Proposition 5.5: (i) if ri (N) = 1, ) then ai(d) = A(N) <O
(i) if g, (N) = g, (N) then Bi(d) =A(N) <0

Proof. (i) Let A(N) be theincrease gained by adding ajob jJI/U in set U at node N.
AN) =p, (N) =max {0, - re (N)} —max {0, gy, - 0, (N)}
ai(d) =p, (N) —=max {0, f, 1 - r (N1) } =max {0, gy, - G (N)}
We know that A(N) <0
if ri (N)21y ) then p, (N) —max {0, gy, - g, (N)} <O
and air(d)=p, (N) —max {0, gy - o, (N)} because r; (N1) > ri (N) = fjy |
Hence air(d) = M(N) < 0iif r (N)21
(ii) The proof isthe same asfor (i) by considering tails instead of release dates.

We now give the fina algorithm.
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3.6 THE ALGORITHM

Read the data of the HFS problem;
Best_UB = The best makespan; { CDSG, CDSH, CDSV, SF, SFR and SBP}
Computeris, gis, and dis 1/, =1, ..., K; {equations (5.18) and (5.19)}
LB(Root) = HSSB(I)
Add Root node to List-Of-Node;
While List-Of-Node is not empty
Remove node N with LB(N) minimal from List-Of-Node;
If LB(N) > Best UB = Eraseall the nodesin List-Of-Node;
Adjust gisand dis 7111, s=1, ..., K; {equations (20) and (21)}
UB(N) = The best makespan; { SF_J, SFR Jand SBP J}
If UB(N)< Best UB = Best UB = UB(N);
Compute a better lower bound LB(N);
If LB(N)< Best UB =2
Choosej andt;
Introduce N1 and N2 ;
Compute LB(N1) and LB(N2);
Add N1 and N2 to List-Of-Node;
End-if;
End-while;

4. NUMERICAL TESTS

By these numerical tests we are first interested in comparing the improved Sequence
Enumeration branch and bound agorithm (SE) (presented in Section 2) with the Interva
Method algorithm (IM). We are aso interested in comparing different versions of the
interva method algorithm (presented in Section 3) using different lower and upper
bounding strategies.

Root node upper and lower bounds. For both algorithms (SE and IM), at the root node
we retain the best upper bound provided by CDSG, CDSH, CDSV, SF, SFR and SBP
(selected in Chapter 111 as the best heuristics). Also, for both algorithms (SE and IM), at
the root we compute the best possible lower bound using the Dual Heuristic based lower
Bound (DHB) (selected in Chapter IV as the best lower bound).

For the sequence enumeration method, we use the algorithm proposed in Section 2 along
with the proposed lower and upper bounding strategies (used at each node of the search
tree). These upper bounding strategies were selected from different versions as the best-
suited ones for the sequence enumeration algorithm. For the interval method, we
hereafter recall the lower and upper bounding strategies presented in Subsection 3.2 and
Subsection 3.4.

Interval method upper bounding strategies

Strategy 1 chooses apriori heuristic among SF_J, SFR_Jand SBP_J and kegpsusing it at
each node.
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Strategy 2 selects the heuristic giving the best makespan at the root node and uses it at
each node.

Strategy 3 chooses at each node the best schedule among the ones constructed by the
three heuristics, SF_J, SFR_Jand SBP_J.

Interval method lower bounding strategies

Strategy 1 uses HSSB to evaluate each node and for choosing the branching job/stage
Strategy 2 uses SB to evaluate each node and for choosing the branching job/stage
Strategy 3 uses HSSB to evaluate each node and SB for choosing the branching job/stage

Also, recall that for selecting the branching job/stage in the case of the first lower
bounding strategy we suggested in Subsection 3.5 a Search Procedure (SP) to
approximate the increase of the lower bound for each potential branching job instead of
using HSSB.

Preliminary tests

For theinterval method and during the preliminary tests, which we do not report here, we
have noticed the following remarks and have accordingly taken some decisions for final
test purposes.

» The third upper bounding strategy always gives better solutions in a fixed running
time athough the number of the explored nodes had been reduced. This result was
expected. Indeed, the efficiency of the interval method relies heavily on the quality of
the upper bounds found. Every time a better upper bound is obtained, the starting
time intervals of al jobs are tightened, reducing the space of solutions that still needs
to be explored. Computing the best upper bound at each node accelerates then the
convergence of the algorithm. Note aso that the used heuristics were selected as the
best and least time consuming ones as well as complimentary heuristics. See Chapter
3, Section 9. We therefore decided to use the third upper bounding strategy for all the
tests reported here.

» As expected, in a fixed running time using the Search Procedure (SP), defined in
Subsection 3.5, for selecting the branching job and stage provides better solutions
than HSSB. So we decided to use SP for selecting the branching job/stage at the first
lower bounding strategy.

4.1 TESTED ALGORITHMSAND CONFIGURATIONS

In the following we compare four algorithms. The improved Sequence Enumeration
algorithm (SE) (presented in Section 2) and three versions of the Interval Method (IM)
(presented in Section 3). Each version of the interval method uses one of the three above
recalled lower bounding strategies, i.e. IM_1, IM_2 and IM_3, where IM_i stands for the
interval method branch and bound algorithm using lower bounding strategy i. Remember
that all agorithms IM _i, i=1, 2, 3 use the third upper bounding strategy, that is choosing
at each node the best upper bound among the ones given by the three heuristics SF_J,
SFR_Jand SBP_J (presented in Chapter 111).

We have carried out tests on both algorithms (SE and IM) on a Pentium 350MHz with 64
MB RAM. All algorithms have been programmed using an object-oriented language
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(C++) and run under Windows NT 4.0. The processing times, release dates and tails were
generated uniformly (pis 0 [1, 100], rix O [1, 100] and qix O [1, 100]). The release dates
and tails were generated for the first and the last stage, respectively. Configurations with
and without release dates and tails as well as with and without a bottleneck stage, have
been considered.

Bottleneck versus non-bottleneck configurations

Configurations with the same number of machines at each stage are considered non-
bottleneck configurations, M<M for s=1, ..., K. For generating bottleneck
configurations we maintain the same number of machines at all stages except at some
stage t where the number of machines is reduced by 1 to create an artificial bottleneck
stage, Ms=M for al s#t and M = M-1. As it has been noticed in Chapter I11, the smaller
is M (compared to M) the larger is the relative capacity reduction at the bottleneck stage
t and the easiest is the HFS corresponding problem, i.e. our agorithms (heuristics and
branch and bound algorithms) find good solutions. This observation has been noticed in
Chapter I11 and in our numerical tests here. Also, combining all types of configurationsin
a single experimentation does not reflect the rea performance of the algorithm with
respect to hard problems, i.e. the non-bottleneck problems.

Three classes of configurations are considered. The first class C1 (Table 5.6) is
composed of non-bottleneck configurations with jobs having zero initial release dates and
zero fina tails. The second class C2 (Table 5.7) is composed of non-bottleneck
configurations with jobs having nonzero initial release dates and nonzero find tails. The
third class C3 (Table 5.8) is composed of bottleneck configurations with jobs having
nonzero initial release dates and nonzero final tails.

In each class, different HFS configurations, in terms of number of stages, number of
machines and number of jobs, have been designed. For each configuration, 20 instances
have been tested. All the branch and bound run have been stopped after a fixed running
time of 10 minutes.

Tables 5.6, 5.7 and 5.8 (Given at the end of this chapter) present the numerical tests we
have carried out. Column n gives the number of jobs. Columns Ms (s=1, ..., 5) give the
number of parallel machines at stage s.

The percentage of the average deviation from the best lower bound found

The first set of columnsin Tables 5.6, 5.7 and 5.8 gives for the root node (RootUB) and
for each algorithm tested (SE, IM_1, IM_2 and IM_3) the percentage (over the 20 tested
instances) of the average deviation from the best lower bound found so far. Actualy,
each time a branch bound algorithm stops either because the branch and bound finishes
or because it has spent 10 minutes running, we retain the last lower bound found. For
each tested instance, the best lower bound found over the four tested agorithms is used
to compute the average deviations presented in Tables 5.6, 5.7 and 5.8. For example in
Table 5.6 we can see that for the configuration with 30 jobs and 5 stages with 5 machines
per stage, the four algorithms on average start at the root node with an average deviation
of the upper bound from the lower bound (the initial gap) equal to 16.2%. And, after 10
minutes running time, this gap has been reduced by SE to 14.3%, however it has been
reduced to about 9% by the other algorithms, (IM_i,i=1, 2, 3).
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The percentage of the optimal solutions found

The second set of columnsin Tables 5.6, 5.7 and 5.8 gives the percentage of the optimal
solutions found by each algorithm, i.e. branch and bound finished. For example in Table
5.6, we can see that for the configuration with 30 jobs and 5 stages with 5 machines per
stage, for the 20 tested instances SE has never found the optimal solution. However, for
55% of tested instances IM_1 has found the optimal solution, versus 30% for IM_2 and
50% for IM_3.

Table 5.6 (C1) compares non-bottleneck configurations with zero initial release dates and
zero final tals, i.e. r;=0, qk=0; jOI. Table 5.7 (C2) compares non-bottleneck
configurations with initial release dates and final tails strictly positive, i.e. rj1>0, qx>0;
j0l. Table 5.8 (C3) compares bottleneck configurations with rj1>0 and qx>0; jOI.

4.2 RESULT ANALYSIS

COMPARING THE SEQUENCE ENUMERATION WITH THE INTERVAL METHOD

Table 5.9 summarizes Tables 5.6 (C1), 5.7(C2) and 5.8(C3) (Rows C1, C2 and C3,
respectively, corresponds to 320, 320 and 600 tested problems), Row C1 responds to 320
problems and . The numerical tests show, after a few minutes of running time (10
minutes), that even for the hardest (i.e. without a bottleneck stage) and mid-size problems
(i.,e. 15 to 30 jobs), the branch and bound algorithms on average have improved
effectively the initial solution. Indeed, the algorithms have reduced the gap between the
best known upper bound at the root node and the best known lower bound at the end of
the algorithms.

% of the average deviation from the | % of the optimal (proven)
best LB solutions found
ROOTUB| SE IM 1 IM2 IM3|SE IM1 IM2 IM_3
C1 106/ 73 39 41 40| 23 63 43 65
c2 103| 72 39 42 404 20 66 40 65
C3 73| 50 23 24 22| 20 62 49 73

Table 5.9: Summary of Tables 5.6, 5.7 and 5.8

For non-bottleneck configurations (C1 and C2) the gap has been reduced by 31% (from
10.6% to 7.3%) by the sequence enumeration (SE) method and by about 63% (from
10.6% to 4%) by the interval method (IM_1). For the bottleneck configurations (C3) the
gap has been reduced by only 31% (from 7.3% to 5%) by the sequence enumeration (SE)
method and by about more than 69% (from 7.3% to 2,2%) by the interval method
(IM_3).

In the case of C1 and C2 both algorithms (SE and IM) start with a higher gap (about
10%) than in the case of C3 (about 7%). In the former case, the interval method
converges more rapidly than in the latter case. For IM and for C1 and C2 the gap has
shrunk by about 70% versus 63% for C3. However, for the sequence enumeration
method the convergence seems to be the same for C1, C2 and C3.

Note that the Interval Method (IM) outperforms the Sequence Enumeration (SE) method.

Indeed, in general, IM converges rapidly, i.e. its gap reduction is twice the gap reduction
of SE. Also, IM provides three times the number of the optimal solutions provided by
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SE. For C3, for 73% of the tested instances IM_3 has found the optimal solution versus
20% for SE.

Also, we can see that IM is more robust than SE in the sense that IM finds a large
number of optimal solutions even for HFS problems with large sizes. For instances, in
the case of the 5-stage configurations, IM_1 (see Table 5.7) has found the optimal
solution for 65% of tested instances versus 2% for SE.

COMPARING THE DIFFERENT BOUNDING STRATEGIESIN THE INTERVAL METHOD

In general, when comparing the gap (between the root upper bound and the best known
lower bound) reduction, no major differences can be noticed among the three lower
bounding strategies (less than 1%). However, when we compare the percentage of the
optimal solutions found, IM_2 seems to be outperformed by the two other lower
bounding strategies. On average, IM_1 finds 20 to 30% more optimal solutions than
IM_2. For the bottleneck configurations, IM_3 finds 17% more optimal solutions than
IM_1.

Based on these observations we conclude that the second lower bound strategy (using the
set bound to evaluate the node and to select the branching job/stage) using a less tight
and time consuming lower bound does not perform well compared to the other strategies.
And hence, the use of tighter lower bound (HSSB) although more time consuming
provides better solutions. The time spent in computing lower bounds has largely been
compensated by the reduction of the number of nodes to explore.

Also, since IM_1 and IM_3, which differ by the method used for the selection of the
branching job/stage, provide almost the same results, we can conclude that the selection
of the branching job/stage is very important in the interval method. Indeed, if this were
not the case, IM_3, which spends less time in finding the good branching job/stage,
would provide better results than IM_1, because the saved running time would permit us
to explore more nodes and hence would allow IM_3 to find better solutions. Here also we
conclude that the use of tighter lower bounds is important to the interval method.

4.3 NUMERICAL TEST CONCLUSIONS

The interva method outperforms the sequence enumeration method. The sequence
enumeration method, which has largely been used in other scheduling contexts
(flowshop, parallel machines, see Bratley et al., 1975, Townsend W., (1977) and Pinedo
1995) does not perform well in the HFS context, i.e. it has a higher running time
complexity in the HFS case. This result was expected because of the combinatorial
explosion of the number of the sequences, which need to be enumerated in the case of the
multistage flowshop with paralel machines, i.e. HFS.

The generalization of the interval method to the HFS problem provides good solutions
when compared to the sequence enumeration method. Also, the interval method is more
robust than the sequence enumeration method. It gives a large number of optimal
solutions even for HFS problems with large sizes (15 to 30 jobs and 3 to 5 stages).
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The interval method is more flexible than the sequence enumeration method in the sense
that we were able to better fine tune the final agorithm. Also, the branching operation in
the interval method is more powerful than the sequence enumeration one’s in the sense
that splitting in two parts the possible starting time of a job, modifies strongly the
structure of the subproblem or node. In the case of the sequence enumeration method,
fixing the position of ajob in the sequence, at some node, creates a large number of new
nodes to evaluate and explore, and consists simply in checking one solution within the
large space of solutions.

For the interval method one should pay careful attention to the lower bounding strategy
used. Based on the comparison of the three tested lower bounding strategies, we conclude
that tighter lower bounds with improved running time are required for better solving the
HFS scheduling problem when using branch and bound algorithms based on the interval
method.

5. CONCLUSION

In this chapter we have studied the branch and bound technique for solving the hybrid
flowshop scheduling problem. We tackled the makespan minimization case. Two
branching schemes were studied. The Sequence Enumeration (SE) method proposed by
Brah and Hunsucker (1991) for solving the HFS problem and the generaization of the
interval method introduced by Carlier (1987) for solving the parallel machine problem
with release dates and tails.

Based on the conclusions made in Chapter 111 and IV concerning upper and lower bounds
we designed two branch and bound algorithms. We first proposed severa improvements
to Brah's algorithm and showed by numerical tests that the new obtained algorithm
outperforms the origina one. We then generalized the interval method to the HFS
context and proposed severa bounding strategies.

The new sequence enumeration algorithm and the interval method algorithm aong with
the different bounding strategies have been tested on different HFS configurations with
reasonable sizes (15 to 30 jobs) compared to those found in the literature. Based on these
numerical tests we concluded that:

» The complexity of the sequence enumeration method in the HFS context is very high
and largely outperformed by the interval method.

* Theinterval method is more robust than the sequence enumeration method. It gives a
large number of optimal solutions even for HFS problems with large sizes (15 to 30
jobs and 3 and 5 stages).

o After several minutes of running time (viz., 10 minutes) the interval method has
reduced the gap between the root upper bound and the best-known lower bound by
more the 60%.

» For the interval method, the use of tighter lower bound (HSSB) though more time
consuming provides better solutions. One then should pay careful atention to the
lower bounding strategy used.
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» Tighter lower bounds with improved running time are then required for better solving
the HFS scheduling problem when using the interval method.

Therefore, based on the conclusions made in Chapter 111 and Chapter 1V dealing with
upper and lower bounds, and based on the study carried out in this chapter, we designed a
new branching scheme to deal with the HFS scheduling problem. This algorithm seems
to be a promising method that may be enhanced in further investigations.

Extensive study and design of several scheduling agorithms in this project has led us to
implement a large variety of scheduling algorithms. For efficiency reasons and in order
to reduce the complexity and time needed for computer implementation, object oriented
modeling has been used so as to design a global Object Model for Scheduling Algorithm
Implementations (OMSAI). This model is presented in the appendix of thisthesis.
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% of the average deviation from the

% of the optimal (proven)

best LB solutions found
n M1 M2 M3 M4 M5|ROOTUB| SE IM_1 IM2 IM3|SE IM_1 IM2 IM_3
6] 2 2 26/ 00 00 00 0.0 100 100 95 100
8 2 2 55/ 0.0 01 01 0.1] 100 75 80 75
0, 2 2 50/ 1.8 08 10 1.0/ 40 80 40 80
15 3 3 10.6| 7.7 2.0 1.7 2.3 0 65 40 60
200 4 4 108/ 76 28 33 22| 10 35 40 65
30, 5 5 107/ 88 32 32 31 0 55 35 65
8 2 2 2 8.4/ 38 26 28 27| 40 60 50 60
0, 2 2 2 86| 44 32 32 34/ 25 50 60 55
15 3 3 3 122 86 49 59 49 5 55 25 65
20 4 4 4 11.2| 9.0 4.3 5.1 4.2 0 45 15 80
30 5 5 5 13.8| 11.2 55 5.6 55 0 55 30 60
8 2 2 2 2 2 10.6| 6.6 4.0 4.2 4.0/ 25 70 45 65
0, 2 2 2 2 2 133 94 63 65 74| 20 75 45 50
15 3 3 3 3 3 14.9| 11.9 7.0 7.4 7.4 0 60 25 50
20 4 4 4 4 4 15.3| 12.1 7.0 7.4 7.1 0 75 40 55
30 5 5 5 5 5 16.2| 143 89 9.0 8.9 0 55 30 50
Average 106/ 73 39 41 40[ 23 63 43 65

Table 5.6: (C1) Non-bottleneck configurations with zero release dates and tails.

Comparing the Interval Method (1M) with the improved Sequence Enumeration (SE) method, and

comparing the interval method IM_i using different lower bounding strategiesi=1, 2, 3.

% of the average deviation from the

% of the optimal (proven)

best LB solutions found

n M1 M2 M3 M4 M5|ROOTUB|[ SE IM1 IM2 IM3|SE IM1 IM2 IM3
6] 2 2 4 0 0 0 0| 100 100 60 95

8 2 2 45/ 01 01 03 0.2/ 100 100 80 90
00 2 2 50/ 18 08 1.0 1.0/ 40 80 40 80
151 3 3 52| 34 03 03 01 0 75 80 95
20 4 4 79| 5.1 1.4 1.7 0.9 5 40 20 85
300 5 5 58/ 45 13 12 0.6 20 45 45 90
8 2 2 2 95 49 34 38 37/ 35 65 45 45
10 2 2 2 93| 46 23 23 26| 10 65 55 55
151 3 3 3 117 84 38 39 43 0 70 25 45
20 4 4 4 11.2| 9.0 4.3 5.1 4.2 0 45 15 80
30 5 5 5 11.6| 9.1 4.7 4.6 4.3 0 40 40 65
8 2 2 2 2 2 14.4| 10.2 5.1 5.8 6.4 5 80 40 35
10 2 2 2 2 2 14.7| 12.6 8.2 8.5 8.3 5 70 30 35
151 3 3 3 3 3 16.9| 142 83 8.7 8.7 0 50 15 45
20 4 4 4 4 4 15.3| 12.1 7.0 7.4 7.1 0 75 40 55
30 5 5 5 5 5 19.4| 16.0 114 119 115 0 50 15 40
Average 10.3] 7.2 39 42 40| 20 66 40 65

Table 5.7: (C2) Non-bottleneck configurations with nonzero initial release dates and nonzero final tails
Comparing the Interval Method (IM) with the improved Sequence Enumeration (SE) method, and

comparing the interval method IM_i using different lower bounding strategiesi=1, 2, 3.
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% of the average deviation from the

% of the optimal (proven)

best LB solutions found

n M1 M2 M3 M4 M5|ROOTUB| SE IM1 IM2 IM3|SE IM1 IM2 IM_3
00 1 2 08/ 00 00 00 0.0/ 100 100 100 100
100 2 1 20/ 0.8 03 03 03| 65 95 85 100
5 2 3 49| 34 07 08 1.0 5 75 45 60
151 3 2 6.6/ 46 05 05 05 0 65 30 80
200 3 4 75/ 48 12 13 0.8 0 45 30 60
20 4 3 6.7 4.8 1.2 1.5 1.3 0 70 10 65
300 4 5 82/ 66 19 21 15 0 20 45 65
300 5 4 6.4 43 21 23 19 5 50 20 55
00 1 2 2 25/ 14 06 06 0.7 55 90 90 90
0 2 1 2 28/ 07 02 02 03 75 100 85 95
00 2 2 1 49| 17 06 06 05| 50 85 85 100
51 2 3 3 55/ 32 08 09 0.8 5 70 35 65
15 3 2 3 6.5 4.7 1.7 1.7 1.6 0 60 40 70
51 3 3 2 80/ 51 20 23 22 0 75 25 60
20 3 4 4 10.9| 6.8 2.1 2.2 1.9 0 45 25 60
20 4 3 4 10.9| 8.7 4.5 5.1 4.1 5 50 30 65
200 4 4 2 41 19 05 06 03 0 65 40 90
300 4 5 5 115/ 89 32 31 25 0 20 45 65
300 5 4 5 110/ 91 50 53 45 5 30 20 90
300 5 5 4 80/ 63 32 34 29 0 45 40 55
8 1 2 2 2 2 58/ 28 16 16 13| 50 75 85 85
8 2 2 1 2 2 49| 2.7 1.7 1.8 1.7/ 60 90 60 90
0, 1 2 2 2 2 49| 23 08 08 0.7/ 50 85 85 95
00 2 2 1 2 2 46/ 26 13 15 13| 50 80 75 85
5 2 3 3 3 3 77/ 54 28 3.0 30 0 40 55 55
51 3 3 2 3 3 105 77 39 40 37 0 35 45 60
15 3 3 3 3 2 10.3| 7.7 4.0 4.4 4.8/ 15 55 40 45
20 3 4 4 4 4 141 11.1 7.6 7.6 7.7 5 35 35 55
20 4 4 3 4 4 13.7| 10.7 6.7 7.3 6.2 0 55 25 65
20 4 4 4 4 3 125 95 5.8 5.7 5.6 5 45 45 70
Average 73] 50 23 24 22| 20 62 49 73

Table 5.8: (C3) Bottleneck configurations with non-zero initial release dates and nonzero final tails
Comparing the Interval Method (1M) with the improved Sequence Enumeration (SE) method, and

comparing the interval method IM_i using different lower bounding strategiesi=1, 2, 3.
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