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Abstract

This dissertation presents three different contributions to an important class of opti-
mization problems known as Multiplicative Programs (MPs). The first group of contributions
contains the development and analysis of several multi-objective optimization-based based
algorithms designed to find the optimal solution of Mixed Integer Linear MPs. As for the
second group, the application of a special class of MPs in radiotherapy planning is presented.
Finally, in the last group, a new technique for conducting the multiplication process in the
objectives of MPs is presented. Using this technique, we introduce a family of novel solution
methods that are capable of solving both maximum and minimum MPs.

Regarding the first group of contributions, we show that MPs can be viewed as special
cases of the problem of optimization over the efficient set in Multi-objective optimization.
Based on this observation, we develop several solution approaches with their own unique
properties. In the first solution approach, we embed an existing algorithm capable of solving
continuous MPs with two multiplying terms in a branch-and-bound framework to solve mixed
integer instances. In our second approach, we develop a criterion space search algorithm for
solving any mixed integer MPs with any number of multiplying terms. In our last solution
approach, we develop three different algorithms that, in addition to solving any mixed integer
MPs with any number of multiplying terms, are capable of handling the multiplying terms
with different powers. Specifically, the advantage of our last solution approach is that it
handles the powers with the minimal impact on the computational complexity in practice.

In the second group of contributions, we study the fluency map optimization problem
in Intensity Modulated Radiation Therapy (IMRT) from a cooperative game theory point

of view. We consider the cancerous and healthy organs in a patient’s body as players of a

xii



game, where cancerous organs seek to eliminate the cancerous cells and healthy organs seek
to receive no harm. We balance these trade-off by transforming the fluency map optimization
problem into a bargaining game. Then, using the concept of Nash Social Welfare, we find a
solution for our bargaining game by creating and optimizing an MP. The importance of our
solution is that it simultaneously satisfies efficiency and fairness in the trade-offs. Finally, we
demonstrate the advantages of our proposed approach by implementing it on two different
cancer cases.

In the third and last group of contributions, we present the novel idea of binary-
encoding the multiplication operation analogously to how a computer conducts it internally.
Based on this idea, we develop a new family of solution methods for MPs. One of our
methods is to solve the multiplicative programs bit-by-bit, i.e., iteratively computing the
optimal value of each bit of the objective function. In an extensive computational study, we

explore a number of solution methods that solve MPs faster and more accurately.

xiil



Chapter 1: Introduction

A Generalized Maximum Multiplicative Program (GMMP) is a problem of the form

max { leyfi(w) L xe X, y(z) > o}, (1.1)

where X € R” represents the set of feasible solutions which is assumed to be bounded. Also,
y(z) := (y1(z),...,yy(x)) is a vector of linear functions and 7 := (7, ,7,) is the vector
of so-called geometric weights where y(x) = 0 and 7 > 0, i.e., y;(x) = 0 and m; > 0 for all
i€ {l,...,p}. The objective function of a GMMP is sometimes referred to as the Nash social
welfare function in the literature [2|. As an aside, throughout this article, vectors are always
column-vectors and are denoted in bold fonts. It is assumed that the vector of geometric
weights is known and the optimal objective value of a GMMP is strictly positive. It is worth
mentioning that, in this study, the term ‘Generalized’ in GMMP refers to the fact that the
vector of geometric weights is not necessarily a unit vector, i.e. geometric weights are not
necessarily equal to one. We note that if X is defined by a set of linear constraints, the
problem is referred to as Linear GMMP (L-GMMP). If in a L-GMMP, all decision variables
are integer, the problem is referred to as Integer Linear GMMP (IL-GMMP). Finally, if in
a L-GMMP, some but not all decision variables are integer, the problem is referred to as
Mixed Integer Linear GMMP (MIL-GMMP).

The goal of this study is to develop new exact and fast algorithms that can solve
any IL-GMMP by just solving a finite number of single-objective integer linear programs. In
other words, we attempt to develop new algorithms that can exploit the power of commercial
single-objective integer linear programming solvers such as IBM ILOG CPLEX, Gurobi, and

FICO Xpress for solving an IL-GMMP which is a non-linear optimization problem. We will



also explain how our proposed algorithms can be easily modified to solve any MIL-GMMP by
customizing the technique developed by [1]. The reason that we do not focus on MIL-GMMPs
directly in this study is that when using the modification technique, some non-linear convex
optimization problems should be solved during the course of our algorithms and this is not
compatible with our goal in this paper, i.e. solving only (integer) linear programs. Such non-
linear convex optimization problems have some undesirable computational characteristics,
for instance they cannot directly handle fractional geometric weights.

The proposed exact algorithms in this study are developed based on a critical obser-
vation that an optimal solution of Problem (1.1) is an efficient or Pareto-optimal solution,
i.e. a solution in which it is impossible to improve the value of one objective without making
the value of at least one other objective worse, of the following multi-objective optimization

problem,
max{yl(w),...,yp(w) cxe X, ylx) = 0}. (1.2)

p
i=1

Specifically, by maximizing the function [ [7_, 7" (x) over the set of efficient solutions
of Problem (1.2), an optimal solution of Problem (1.1) can be obtained. We will prove this
observation in this thesis but similar proofs can be found in [3, 4, 1], and [5, 6]. Overall, this
critical observation indicates that Problem (1.1) can be viewed and solved as a special case
of the problem of optimization over the efficient set in multi-objective optimization. It is

worth noting that, in optimization over the efficient set, the goal is to compute an optimal

solution directly, i.e. without enumerating all efficient solutions (if possible) [7, 8, 9, 10].

1.1 Motivation

The main motivation of this study is based on the observation that GMMPs have
many applications in different fields of study. Consequently, developing faster and more
reliable algorithms for this class of optimization problems can have a significant impact on

problem solving in many fields. Next, we review some of the well-known applications.



1.1.1 Game Theory

The first field of study is game theory. One of the important applications of GMMPs is
finding the Nash solution to a symmetric/non-symmetric bargaining problem. A bargaining
problem is a cooperative game where all players agree to create a grand coalition, instead
of competing with each other, to get a higher payoff [11]. To be able to create a grand
coalition, the agreement of all players is necessary. Therefore, a critical question to be
answered is: what should the payoff of each player be in a grand coalition? One of the
solutions to the bargaining problem was proposed by Nash and is now known as the Nash
bargaining solution [5, 6]. Nash proved that, under certain conditions, an optimal solution
of the bargaining problem can be obtained by solving a GMMP in which y;(x) represents the
utility function of player i € {1,...,p} for a feasible solution. The geometric weights in the
context of bargaining problems/games indicate the negotiation power of the players. Also,
integer decision variables arise in the context of discrete bargaining games, e.g. fair allocation
of indivisible goods (for example artworks and jewelry) among multiple players/agents'!
[12, 13, 14]. It is worth mentioning that GMMPs have other applications in game theory
as well, e.g. computing a market equilibrium for a linear Fisher market or a Kelly capacity
allocation market. Interested readers can refer to [3, 15, 16, 17|, and [18] for further details

about other applications.

1.1.2 Multi-objective Optimization

The second field is multi-objective optimization. As mentioned earlier, a natural
application of GMMPs is in multi-objective optimization based on the reason that they
can be viewed as special cases of the problem of optimization over the efficient set. Multi-
objective optimization is a critical tool in management, where competing goals must often be
considered and balanced when making decisions [19, 20, 21, 22, 23, 24, 25, 26]. For example,

in business settings, there may be trade-offs between long-term profits and short-term cash

Lihttp: / /www.spliddit.org/apps/goods



flows or between cost and reliability, while in public good settings, there can be trade-
offs between providing benefits to different communities or between environmental impacts
and social good. Therefore, computing the set of efficient solutions in a multi-objective
optimization problem can be highly valuable. However, it is known that presenting too many
efficient solutions can confuse a decision maker and may make selecting a preferred solution
almost impossible [7, 8]. An approach that can resolve this issue is finding a preferred
solution among the set of efficient solutions directly |9, 7|. This approach is known as
optimization over the efficient set, which is a global optimization problem [10]. So, in order
to directly compute a Pareto-optimal solution that can balance the conflicting objectives, a

multi-objective optimization problem can be transformed into a GMMP [27, 28].

1.1.3 Conservation Planning

The third field is conservation planning. A typical conservation planning problem is
about deciding which sites to protect within a geographical region to preserve biodiversity
[29]. The feasible set of such a problem can be easily formulated using binary decision
variables and some constraints [30, 31]. For example, one can use a binary decision variable
for each site to indicate whether that site should be selected for protection or not. Also,
budget constraints, connectivity constraints (i.e. the selected sites should be connected),
and compactness constraints (i.e. the selected sites should form a compact shape) can be
considered. A typical approach for preserving biodiversity is to use GMMPs in which y;(x) is
the survival probability of species i € {1, ..., p} for a feasible solution & € X |32, 33, 34|. The
geometric weights represent the importance level of species from the view point of decision

maker(s).

1.1.4 Other Applications

Finally, it is worth mentioning that there are also other fields of study that give rise

to GMMPs such as system reliability and maximum likelihood estimation |35, 36, 37, 3|.



For example, when using maximum likelihood estimation for nested logit models, binary
decision variables arise [38, 39]. However, geometric weights are not applicable to maximum
likelihood estimation to the best of our knowledge. Similarly, maximizing the reliability
of series-parallel systems can be done by using GMMPs in which y;(x) is the reliability of
subsystem ¢ € {1,...,p} for a feasible solution & € X. For system reliability, binary decision
variables are required for indicating whether a particular component should be selected for
a particular subsystem or not. Also, the geometric weights represent the importance level
of each subsystem. Interested readers may refer to Appendix C2, to see three specific case
studies from three different fields of study, i.e. game theory, health care, and transportation

that give rise to IL-GMMPs.

1.2 Contributions of the Thesis

Throughout the body of this thesis, we developed new solution approaches for L-
GMMP that could solve the problems faster and with higher precision. In addition, we
applied the concept of L-GMMP to a new field, i.e. radiotherapy planning. Our research
resulted in 5 major contributions: the publication of 3 journal articles and the submission

of 2 journal articles (at the time of writing this thesis). Our contributions are listed below:

e P1: Ghasemi Saghand, P., & Charkhgard, H., & Kwon, C. (2019). A Branch-and-
Bound Algorithm for a Class of Mixed Integer Linear Maximum Multiplicative Pro-
grams: A Bi-objective Optimization Approach. Computers € Operations Research.
Volume 101, Pages 263-274,
https://doi.org/10.1016/j.cor.2018.08.004.

e P2: Ghasemi Saghand, P., & Charkhgard, H.. (2021). A criterion space search al-
gorithm for mixed integer linear maximum multiplicative programs: a multiobjective
optimization approach. International Transactions in Operational Research,

https://doi.org/10.1111/itor.12964.



https://doi.org/10.1016/j.cor.2018.08.004
https://doi.org/10.1111/itor.12964

e P3: Ghasemi Saghand, P., & Charkhgard, H.. (2021). Exact Solution Approaches
for Integer Linear Generalized Maximum Multiplicative Programs Through the Lens

of Multi-objective Optimization, (Submitted and under review).

e P4: Ghasemi Saghand, P., & Charkhgard, H.. (2021). A cooperative game solution
approach for intensity modulated radiation therapy design: Nash Social Welfare op-
timization. Physics in Medicine € Biology. Volume 66, Number 7,
https://doi.org/10.1088/1361-6560,/abed95.

e P5: Ghasemi Saghand, P., & Rigternik, F., & Charkhgard, H.. (2021). Solving Mul-
tiplicative Programs by Binary-encoding the Multiplication Operation, (Submitted

and under review).

1.3 Outline of the Thesis

The remaining content of this thesis is organized as follows:

e In Chapter 2, we present our paper P1. In this chapter, we focused on solving IL-
MMPs with only 2 multiplying terms by embedding the algorithm developed in [3]
in an effective branch-and-bound framework. We also develop several enhancement
techniques including preprocessing, cuts, branching strategies, and node selection
strategies to further improve the efficiency of our branch-and-bound. Through our
computational study, we demonstrate that the proposed branch-and-bound algorithm

outperforms a commercial mixed integer SOCP solver.

e In Chapter 3, we present our paper P2. In this chapter, we developed a new solution
approach capable of solving IL-MMP with any number of multiplying terms. Our pro-
posed algorithm is a criterion space search algorithm as it finds the optimal solution
by considering the MIL-MMP as a multi-objective optimization problem and working
on the space of objective functions. Finally, by means of our computational study, we

depict that our proposed algorithm significantly outperforms CPLEX SOCP solver.
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e In Chapter 4, we present our paper P3. In this chapter, we show that IL-GMMPs can
be viewed as special cases of the problem of optimization over the efficient (or Pareto-
optimal) set in multi-objective integer linear programming. Based on this observation,
we develop three exact solution approaches with a desirable property: they only solve
a finite number of single-objective integer linear programs to compute an optimal
solution of an IL-GMMP (which is nonlinear). Through an extensive computational
study with 57600 experiments, we compare the performance of all three algorithms
using the three main commercial single-objective integer linear programming solvers

in the market: CPLEX, Gurobi, and Xpress.

e In Chapter 5, we present our paper P4 where we study the fluency map optimization
problem in Intensity Modulated Radiation Therapy (IMRT) from a cooperative game
theory point of view. We consider the cancerous and healthy organs in a patient’s
body as players of a game, where cancerous organs seek to eliminate the cancerous
cells and healthy organs seek to receive no harm. We balance these trade-off by
transforming the fluency map optimization problem into a bargaining game. Then,
using the concept of Nash Social Welfare (NSW), we find a solution for our bargaining
game that satisfies efficiency and fairness. Finally, we demonstrate the advantages of

our our proposed approach by implementing it on two different cancer cases.

e In Chapter 6, we present our paper P5. In this chapter, we try to solve maximum
and minimum multiplicative programs from a new approach. The main idea is to
binary-encode the multiplication operation analogously to how a computer conducts
it internally. Based on this idea, we develop a new family of solution methods for
multiplicative programs. One of our methods is to solve the multiplicative programs
bit-by-bit, i.e., iteratively computing the optimal value of each bit of the objective
function. In an extensive computational study, we explore a number of solution

methods that solve multiplicative programs faster and more accurately.



e Finally, in Chapter 7, we present the summary of the chapters discussed in this
thesis, provide their concluding remarks, and establish some guidelines for the future

research.



Chapter 2: A Branch-and-Bound Algorithm for a Class of Mixed Integer
Linear Maximum Multiplicative Programs: A Bi-objective Optimization

Approach

The copyright permissions for reuse previously published material in this chapter can
be found in Appendix Al.

The main contribution of this chapter is extending the algorithm proposed by [3] to
solve any mixed integer linear maximum multiplicative program with p = 2, i.e., those for
which some of the decision variables have to take integer values. We propose an effective
branch-and-bound algorithm which employs the power the algorithm developed by [3] for
solving mixed integer instances. We also develop several preprocessing and cut generating
techniques to improve the solution time of the proposed algorithm. Moreover, the effects
of several branching and node selecting strategies are explored. A computational study
shows that, for large-sized mixed binary instances, our proposed approach outperforms a
commercial solver, i.e., CPLEX Mixed Integer SOCP solver, by a factor of around two on
average. Also, for general mixed integer instances, our proposed algorithm outperforms
CPLEX Mixed Integer SOCP solver not only on large-sized instances but also on small-sized
instances by a factor of two on average.

The structure of this chapter is organized as follows. In Section 2.1, we provide
some preliminaries and explain a high-level description of the algorithm proposed by [3]. In
Section 2.2, we explain our proposed branch-and-bound algorithm in detail. In Section 2.3,
some branching strategies are introduced. In Section 2.4, some node selecting strategies are

presented. In Section 2.5, we explain some potential enhancement techniques. In Section 2.6,



we conduct an extensive computational study. The concluding remarks of this chapter are

provided in Section 7.1.

2.1 Preliminaries

A Mixed Integer Linear Maximum Multiplicative Program with p = 2 can be stated

as follows: )

max il;[1yi
st.y=Dx+d
Ax < b
x,y=>0, xecR™ xB™xZ"% yeR?
where n., n,, and n; represent the number of continuous, binary, and integer decision vari-
ables, respectively. Also, D is a 2 x n matrix where n := n. + n, + n;, d is a 2-vector, A is
an m X n matrix, and b is an m-vector.
The focus of this study is on solving Problem (2.1). We refer to the set X := {x €
R": Az < b, x > 0} as the feasible set in the decision space and to the set Y := {y € R?:
xeX, y=Dx+d, y= 0} as the feasible set in the criterion space. We assume that X is
bounded (which implies that ) is compact) and the optimal objective value of the problem
is strictly positive, i.e., there exists a y € Y such that y > 0. We usually refer to x € X as a

feasible solution and to y € Y as a feasible point (y is the image of @ in the criterion space).

Definition 2.1. A feasible solution @ € X is called efficient, if there is no other ' € X’ such
that y; < y] and y2 < 95 or y; < v} and yo < y), where y := Dz +d and y' := Dz’ + d.
If x is efficient, then y is called a nondominated point. The set of all efficient solutions is
denoted by Xg. The set of all nondominated points is denoted by Yy and referred to as the

nondominated frontier.
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Proposition 2.1. An optimal solution of Problem (2.1), denoted by x*, is an efficient
solution and therefore its corresponding image in the criterion space, denoted by y* where

y* = Dx* + d, is a nondominated point.

Proof. Suppose that x* is an optimal solution of Problem (2.1) but it is not an efficient
solution. By definition, this implies that there must exist a feasible solution denoted by
x € X that dominates *. In other words, we must have that either yf < y; and y; <y, or
yi <wyi and yi <y (where y := Dx + d). Also, by assumptions of Problem (2.1) we know
that y* > 0. Therefore, we must have that 0 < yfy; < y1y2. Consequently, * cannot be

an optimal solution (a contradiction). O

Proposition 2.1 implies that Problem (2.1) is equivalent to maxyey, y1y2 and this is
precisely optimization over the efficient set. [3] used this observation and developed an algo-
rithm, which we refer to as CST (which comes from the names of its authors Charkhgard,
Savelsbergh, and Talebian) in this study, to solve a relaxation of Problem (2.1). The relax-
ation can be obtained by dropping the integrality condition of binary and integer decision
variables of Problem (2.1).

By definition, the optimal objective value of such a relaxation should provide a dual
bound, i.e, an upper bound, for the optimal objective value of Problem (2.1). Therefore, by
this observation, in this paper, we frequently use CST to compute dual bounds. However,
whenever we use CST, we provide a lower bound vector, denoted by I € R", and an upper
bound vector, denoted by w € R"”, for . As an aside, we note that I and u will be
provided /updated automatically during the course of the branch-and-bound algorithm that

we will introduce in the next section. So, we introduce the operation CST(I,w) which is
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equivalent to solving the following problem:

2
max Il y;
i=1

st.y=Dx +d
Az < b (2.2)
l<z<u

x,y=>0 xeR" yecR?

by calling CST algorithm. This operation simply returns an optimal solution and an optimal
point of Problem (2.2) denoted by (&, ¥). Note that if £ =null (or equivalently g=null) then
Problem (2.2) is infeasible. Next, we provide a high-level description of the CST algorithm.
Interested readers can refer to [3| for further details.

Suppose that CST(I, ) is called. An illustration of the feasible set of Problem (2.2)
in the criterion space can be found in Figure 2.1a. In each iteration, CST computes a
global upper bound point, denoted by y*, and a global lower bound point, denoted by %,
in the criterion space. This implies that y%y% and y'y, provide a global upper bound and
a global lower bound for the optimal objective value of Problem (2.2), respectively. The
algorithm terminates whenever the (relative and/or absolute) optimality gap falls below
a given threshold. In the first iteration, the algorithm computes an upper bound point
by solving two single-objective linear programs. The first maximizes y; and the second
maximizes yo over the feasible set in the criterion space. An illustration of the upper bound
point in the criterion space can be found in Figure 2.1b. Next, the algorithm searches over
the imaginary line that passes through the upper bound point and the origin to compute
the so-called intersection point which is denoted by ¢?. The intersection point is the closest
feasible point in the criterion space to the upper bound point and can be computed by
solving a single-objective linear program. Therefore, ylyl provides a global lower bound for

the optimal objective value of Problem (2.2). An illustration of the intersection point found
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(a) The feasible set in the (b) The first upper bound
criterion space point

A 4 A 1

Y
Y

Y1

(d) The first cut (e) The second upper bound
point

Figure 2.1: An illustration of the workings of CST(l, u)

13



in the first iteration can be found in Figure 2.1c. Note that the algorithm keeps the best
global lower bound found during the course of the algorithm in y'. In other words, after
computing an intersection point, y' should be updated. Next, the algorithm adds a cut to
the criterion space based on the position of the intersection point to remove the parts of
the criterion space that cannot contain a better lower bound point. An illustration of the
cut added in the first iteration can be found in Figure 2.1d. After adding the cut, the next
iteration starts and the same process repeats but this time over the reduced feasible set in
the criterion space. For example, an illustration of the upper bound point produced in the

second iteration can be found in Figure 2.1e.

Remark 2.1. For instances with p > 2, [3] have shown that CST can provide good feasible
solutions with provable quality guarantee but the algorithm cannot necessarily converge to
an optimal solution. So, further research is required about customizing CST for solving

instances with p > 2.

2.2 A Branch-and-Bound Algorithm

Our proposed algorithm is similar to the traditional branch-and-bound algorithm for
single-objective mixed integer linear programs. The main difference is that instead of using
a linear programming solver to compute dual bounds, we employ the CST algorithm. Next,
we provide a detailed explanation of our proposed branch-and-bound algorithm.

The algorithm maintains a queue of nodes, denoted by TREE. The algorithm also
maintains a global upper bound, denoted by Gyg, and global lower bound, denoted by Gp .
At the beginning, the algorithm sets Gyg = 4o and Gy, = —o0. Moreover, the algorithm
initializes (I, w) with (0, +00). To initialize the queue, the algorithm first calls CST(I, u) to
compute (&, q). If the integrality conditions hold, i.e., & € R" x B™ x Z" then an optimal
solution is found. So, in that case, the algorithm terminates after setting (z*, y*) = (&, 9).
Otherwise, CST(l,u) has computed a dual bound, and so the algorithm sets Gug = 7192

and initializes the queue by (&, 9,1, u). The algorithm then explores the queue as long as it
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is nonempty and Gyg — G = £ and GUCB;—;SLB > €9, where 1 > 0 and &5 € (0,1) are the
user-defined absolute and relative optimality gap tolerances, respectively. Next, we explain
how each element of the queue is explored.

In each iteration, the algorithm pops out an element of the queue and denotes it by
(x,y,l,u). Note that when an element is popped out from the queue then that element
does not exist in the queue anymore. We will explain in detail in which order the elements
of the queue should be popped out in Section 2.4. The algorithm next selects an index of a
decision variable that was supposed to take an integer (or binary) value but it currently has
fractional value in solution @. This operation is denoted by BRANCHING-INDEX () and its
output is denoted by j. In Section 2.3, we will introduce several rules for this operation.

Next, the algorithm generates two new lower bound and upper bound vectors, denoted
by (I',u!) and (I*,u?). The algorithm sets I} = I; for all i € {1,...,n}\{j}, I} = [2,], and
u' = w. Similarly, the algorithm sets u? = u; for all i € {1,...,n}\{j}, u? = |z;], and I = L.
The algorithm first explores (I',u'). This implies that the algorithm calls CST(I*,u') to
compute (', y'). Again we note that if CST fails to find a feasible solution then we have that
! =null and y' =null. Therefore, in that case, the algorithm will skip the following steps
and proceed to explore (l2, u?). Otherwise, the algorithm first checks whether the integrality
conditions hold, i.e., ! € R™ x B™ x Z" and Gip < yiys. If that is the case then a new
and better global lower bound is found and so the algorithm will set (z*,y*) = (2!, ') and
Girp = yiys. Otherwise, the algorithm checks whether ylys — Grp = ¢; and y}ﬁ% > ey,
If that is the case then the algorithm will add (', y",1',u') to be explored further in the
future because it is possible to find better feasible solutions by exploring that element.

After exploring (I',u!'), (1%, w?) should be explored similarly. Therefore, the algorithm
will explore it and then before starting the next iteration it will update Gyg. The maximum

value of 317> among all nodes in the queue defines the new global upper bound. A detailed

description of the proposed branch-and-bound algorithm can be found in Algorithm 1.
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Input: A feasible instance of Problem (2.1)
Queue.create(TREE)

(l,u) < (0,+x0)

Grp « —©; Gy « +®

(x,9) — CST(l,u)

if x e R" x B™ x Z™ then

@

e

(x*,y*) — (z,9)
GLp < U172

nd
Ise

TREE.add((€,9,1,u))
Gus < 1172

nd
while not Queue.empty(TREE) & Gug — GLp = &1 & Gu=GLB

Gus
TREE.PopOut((sc, y,l, u))

Jj < BRANCHING-INDEX(x)

(ll,’LI,l) N (l7u>; l; - [l‘]]

(% u?) — (Lu); uf < |

(', y') « CST(', u')

if (x',y') # (null,null) then

if x'eR"™ x B™ x Z" & yjys > Grp then
(@*, y*) < (', y")
GLp < Y1

end

. lyi—G
else if y%y% — GLB =€ & yly;—yLB

1,1
| TREE.add((z',y",l',u")) o
end
end
(x2,y?) «— CST(I?,u?)
if (z?,y?) # (null,null) then
if % € R™ x B™ x Z" & ylys > Grp then
(z*,y%) < (=*,9°)
G « y%y%
end

. 22-G
else if y5y5 — Gig = &1 & yly;%—ygw > &5 then

| TREE.add((x?,y?,1*,u?))
end

end
Update Gyg

end
* *
return *,y

Algorithm 1: A Branch-and-Bound Algorithm

= €9 do
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2.3 Branching Strategies

Selecting a branching variable is a crucial task in any branch-and-bound algorithm
since it can impact the solution time of the algorithm significantly. Ideally, we would like to
select a variable for branching that helps us to explore the minimum number of nodes in total.
In light of this observation, in this study, we explore some variants of several well-known
branching strategies that will define the operation BRANCHING-INDEX () in Algorithm 1.
Let I be the index sets of all binary and integer decision variables in Problem (2.1). For a
given node of the queue (x,y,l,u), let V(x) < I be the index set of all variables in solution
@ that were supposed to take integer (or binary) values but they have taken fractional values.
We have explored the following five branching strategies in this study (interested readers can

refer to 40 for further details):

e Random branching: This is the easiest and the least-memory consuming branching rule.
In this rule, for a given node of the queue (x,y,l, ), all the elements of V' (x) have an

equal chance of being selected, and so the algorithm selects one of them randomly.

e Most infeasible branching: For a given node of the queue (x,y,l, u), another simple
branching strategy is to randomly select an element of V' (x) with the largest integer

violation for branching. For each i € V(x), the integer violation is defined as min(z; —
|zl [i] — ;).

In the traditional branch-and-bound algorithm for single-objective mixed integer lin-
ear programming, it is known that this branching rule does not outperform random
branching [41]. In fact, this rule normally has a poor performance. However, surpris-
ingly, we will computationally show (in Section 2.6) that this rule performs the best

for our proposed branch-and-bound algorithm for solving Problem (2.1).

e Pseudo-costs branching: This strategy was initially introduced by [42] and then ex-

plored further by [43]. This strategy maintains a history of the results of past branch-
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ings for each i € I. For a given node of the queue (x,y,l,u), the algorithm selects an
index i € V(x) with the largest expected change in the dual bound, i.e., upper bound.

Next, we explain how pseudo-costs can be computed for each iteration.

Let p; and p? be the pseudo-costs for i € I at any time during the course of the
algorithm. For each i € I, at the beginning, the algorithm sets p} = 0 and p? = 0. In
any iteration of the algorithm, if the algorithm branches on i € I and calls CST(I*, u'),

the algorithm updates p} as follows:

ny2 — 911?/%
[2i] — 2

pi— pi +

)

where 1,y is the optimal objective value associated with the node that the algorithm
is exploring at that iteration, i.e., (x,y,l,u). We denote the number of times that p;
has been updated by n; at any time during the course of the algorithm. Note that
if after calling CST(I',u') it turns out that (z',y') =(null,null), i.e., meaning the
problem is infeasible, then p} and n} should not be updated. Similarly, whenever the

algorithm branches on i € I and calls CST(I?, u?), the algorithm updates p? as follows:

ny2 — yfy%

PP P} +
We denote the number of times that p? has been updated by n? at any time during
the course of the algorithm. Note that if after calling CST (1%, w?) it turns out that
(x?,y?) =(null,null), i.e., meaning the problem is infeasible, then p? and n? should not

be updated.

In light of the above, suppose that at a particular iteration of the algorithm, we are
exploring the node (x,y,l,u) and we want to decide on which variable we should

branch. Based on the pseudo-costs, one can estimate the change that can occur in the
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dual bound by calling CST(I', u') after branching on i € V() as follows:

In other words, we estimate that y;yo — yiys ~ d;. Similarly, one can estimate the

change that can occur in the dual bound by calling CST(I%,u?) after branching on

i€ V(x) as follows:

EYEY

67 = (x; — |i))
In other words, we estimate that y;y2 — y?y2 ~ 2. Therefore, the algorithm can
compute a score for each i € V(x) as follows:

s; i= pmin(8;,67) + (1 — p) max(d;, 67)

1071 17 71

where p € [0,1] is a user-defined parameter which is typically close to 1. During
the course of this study, we examined different values for p, ie., {0,0.1,0.2,...,1}.
However, we set © = 0.9 in this paper because this value performs the best. The index
with the highest score is the one that the algorithm selects for branching. In order to
employ this sophisticated rule, an initial estimation is required. In this paper, we use

the following strategies to obtain an initial estimation.

1. Initialization using the random branching: In this strategy, we employ random
branching for a number of iterations (which is 10 in this paper) and then the
algorithm switches to pseudo-costs branching. It is worth mentioning that if at
a particular iteration the pseudo-costs branching fails to select an index, i.e.,
s; = 0 for all i € V(x), then we employ the random branching for that particular

iteration.
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2. Initialization using the most infeasible branching: This is similar to the previ-
ous case, we only employ the most infeasible branching instead of the random

branching.

e Reliability branching: This branching is mostly based on the strong branching [44].
Suppose that at a particular iteration of the algorithm, we are exploring the node
(x,y,l,u) and we want to decide on which variable we should branch using the strong
branching. In strong branching, the algorithm will actually call both CST(ll, u') and
CST(I1?, u?) to compute the exact change in the dual bound, i.e., Al := yyo — yiya
and A? := y1ys — y?y3. So, for each i € V(x), the algorithm computes s; but using
A} and A? instead of 6] and ¢7. Similar to the pseudo-costs branching, the index

with the highest score is the one that the algorithm selects for branching. Since strong

branching imposes a high computational burden, [41] suggest that we should combine
the strong branching with the pseudocosts branching. This is known as the reliability
branching. If n} < 7 then we use A} in computing s;, and otherwise we use §;. Also,
if n? < 7 then we use A? in computing s;, and otherwise we use 4. During the course

of this study, we examined different values for 7, i.e., {1,2,4,8,16,32}. However, we

set 7 = 2 in this paper because this value performs the best.

2.4 Node Selecting Strategies

Selecting which node should be popped out in each iteration is another crucial task
in any branch-and-bound algorithm since it can impact the solution time of the algorithm
significantly. The aim of node selecting strategies is pruning open nodes and ending the
queue as quickly as possible. This can be done by either finding a good feasible solution, in
order to increase the global lower bound (or primal bound), or decreasing the global upper
bound (or dual bound). We implemented five different node selecting strategies, two of which

are solely based on pseudocosts branching [45, 46]:
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e Depth-first search: In this strategy, the node most recently added to the tree is chosen
for branching [47]. The two advantages of this strategy are that, if there is no primary
feasible solution on hand, this strategy finds one quickly, and by doing so, it increases
Grp quickly. The other advantage is that it keeps the list of open nodes minimal, and
therefore, the memory-usage is small. However, on the negative side, this strategy is
slow in improving the global dual bound and so it takes a lot of time to prove the

optimality of a solution.

e Best-bound search: This strategy selects the node with the best upper/dual bound
[48]. Although this strategy needs more memory in comparison to other strategies,
if an optimal solution is available, this strategy is the fastest to prove its optimality.
Another important characteristic of this strategy is that, in practice, the first feasible
solution that the algorithm finds under this strategy is usually an optimal solution of

the problem.

e Two-phase method: The idea of this strategy is to combine depth-first search and
best-bound search strategies to use the benefits of both. In this paper, our proposed
algorithm employs the depth-first search strategy for at most min(1000, 3n) number of
iterations. As soon as a feasible solution is found which is better than the current Gip
or the algorithm reaches to the maximum number of iterations then it switches to the
best-bound search. The algorithm operates on the best-bound search for min(1000, 3n)
number of iterations. As soon as the algorithm reaches to its maximum number of
iterations then the algorithm checks how much the global upper bound has improved
during operating on the best-bound search strategy. If the improvement is greater
than or equal to 5% then the algorithm starts to operate on the best-bound search for
min (1000, 3n) number of iterations again. Otherwise, it will return to the depth-first

search strategy and similar procedures discussed above will be repeated.
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e Best expected bound: This strategy is based on the pseudo-costs and selects the node
with the best expected dual bound after branching. For any given node N := (x,y,l,u)
of the queue, let §'(N) and §?(N) be the change estimate in the dual bound computed
by the pseudo-costs branching if we branch on the variable that pseudo-costs branching
suggests for that particular node. So, in that case, the estimated dual bounds will be

for node N € TREE:

é}v =N1Y2 — 61(N)7

and

é?\f = Y1Ya — 62(N)

In light of the above, in this strategy, the algorithm selects a node N € TREE that has

the largest value of max{ek, e}

e Best estimate: This strategy is also based on the pseudo-costs. This strategy selects
a node that is expected to result in the best integer solution (or best primal bound).
The best expected primal bound for a given node N := (x,y,l, u) of the queue can be

computed as follows:

EN = U1Y2 — Z min{4;, 67}
i€V (x)

In light of the above, in this strategy, the algorithm selects a node N € TREE that has

the largest value of e .

2.5 Enhancements

In this section, we explain a preprocessing technique which is developed for the aim
of producing good global lower bounds and cuts for Problem (2.1). The preprocessing tech-
nique can be called before running Algorithm 1 to possibly improve the performance of this
algorithm. Obviously, generating a good global lower/primal bound can be helpful since

the nodes of the branch-and-bound tree can be pruned faster. Also, by generating cuts and
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adding them to the formulation, better global upper/dual bounds can be computed during
the course of Algorithm 1.

The proposed preprocessing technique is developed based on Proposition 2.1. By
this proposition, any efficient solution is expected to be a high-quality feasible solution and
hence it can be considered as a (good) global lower bound for the problem. Therefore, in the
proposed preprocessing technique, we attempt to enumerate some of the efficient solutions of

the problem. In order to do so, we use the weighted sum operation, denoted by WSO (A1, Ag):

(Z,y) € argmax {\y; + Aayo :

y=Dxr+d, Ax <b, x>0, y >0, zecR™ xB™ x Z" ye R?*},

where A, Ao > 0 are user-defined weights. In multi-objective optimization, it is known
that this operation always returns an efficient solution (if there exists any) for a multi-
objective optimization problem. However, for non-convex optimization problems such as
Problem (2.1), not all efficient solutions can be computed using this operation by considering
even all possible weights [49]. In addition to the fact that 4,7, provides a global lower bound,
the weighted sum operation can naturally produce the following cut for Problem (2.1), due
to optimality:

AMy1 + Ay < My + Aal.

In light of the above, in the proposed preprocessing technique, we employ the weighted
sum operation to generate a feasible solution (i.e., global primal bound) and a cut for the
problem. In order to use the weighted sum operation effectively, we employ the Weighted
Sum Method (WSM) [50]. This is because the WSM can compute all nondominated points
that are extreme points of the convex hull of )). Next, we explain a high-level description of

the WSM.
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Figure 2.2: An illustration of the nondominated frontier corresponding to Problem (2.1)
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Figure 2.3: An illustration of the workings of the weighted sum method
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In the WSM, we first compute the endpoints of the nondominated frontier. The top

endpoint, denoted by yT, can be computed by first solving,

(Z,y) € argmax {ys :

y=Dxr+d, Ax <b, x>0, y=>0, zecR™ xB™ x 2" ye R?*},

and if it is feasible, it needs to be followed by solving

(", y") e argmax {y1: 2 > P

y=Dxr+d, Ax <b, x>0, y=>0, zecR™ xB™ x Z" yeR?*},

We denote the operation of computing (z7,y”) by arglex max(ys,%;). Similarly, the bot-
tom endpoint can be computed by using arglex max(y;, y2) and its outcome is denoted by
(P, yP). An illustration of the nondominated frontier corresponding to Problem (2.1) can
be found in Figure 2.2. Tt is evident that if (x”, y”) =(null,null), i.e., Problem (2.1) is infea-
sible, then we must have that (2, y®) =(null,null). Therefore, there is no need to compute
(P, yP) in that case. Also, if yI = y® then the Problem (2.1) has an ideal point, i.e.,
|Vy| = 1. In the remaining, we assume that y? # y”.

At the beginning of the WSM, we set Gpg = —o0. After computing the endpoints of
the nondominated frontier, both y7yl and yPy2 are global lower bounds for Problem (2.1).
So, we set Gpp to the best/highest lower bound found and update (x*,y*) accordingly.
Moreover, we know that y; < yP and y, < yZ are two valid cuts that can be added to the
formulation and so we add them to the list of cuts which is denoted by CuTs. Note that after
computing the endpoints, all other nondominated points must be in the imaginary rectangle
defined by y? and y?, denoted by R(y”,y?”) (See Figure 2.3a). Hence, the WSM explores
this rectangle and may change it into smaller rectangles, and repeat this process in each one

until it finds all extreme nondominated points.
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Input: An instance of Problem (2.1)
List.create(CUTS)
Queue.create(Q)
GLB = —00
(T, yT) « arglex max(ya, y1)
if (7, y") # (null,null) then
yB «— arglexmax(yy, yo)
GrLB N y?y;, (m*v y*) N (wTv yT)
CUTS .add(ys < y¥)
if y7 # y® then
Q.add(R(y",y"))
if GLB < y{gyég then
‘ GLp < ley2B7 (w*uy*> (_ (vayB>
end
CuUTS.add(y; < yP)
end

end

while not Queue.empty(TREE) do

Q.PopOut(R(y', y*))

AL < y% - yg

Ay Z/% - y%

(53, @) <~ WSO()\l, /\2)

if GLB < Y1Y2 then

| GLs < 01l2, (x*,y") « (Z,9)

end

CuTts .add()\lyl + )\ng < )\1?]1 + )\Qgg)

if /\1g1 + /\Qgg > Aly% + )\Qy% then
Q-add(R(y', 7))
Q.add(R(5, y*))

end

end
return *, y*, Gy g, CUTS
Algorithm 2: Preprocessing
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More precisely, to explore a given rectangle R(y', y?) with y{ < y? and yi > y3, the
WSM calls WSO(M, \o) after setting \; = ya — y2 and Ay = 32 — yi to compute (Z, 7).
Note that in this way, A\1y; + A2y9 is a function which is parallel to the line that connects
y' and 9? in the criterion space. Figure 2.3a shows an example with y' = y* and 3? = y”.
As discussed before since 4 is a nondominated point, if Gpg < 7172 then we set Grg = 719>
and (z*,y*) = (Z,y). Also, the WSM adds Ajy; + Aaye < A\i71 + X292 to the list of cuts.
Finally, it is evident that if A\;%; + Xa%2 > Ayl + Xoya then @ is not a convex combination of
y' and y%. So, in that case, a similar procedure is applied recursively to search R(y', y) and
R(y,y?) for additional nondominated points (see Figure 2.3b). Algorithm 2 shows a precise

description of the proposed preprocessing technique.

2.6 Computational Study

As we will explain later in this section, based on the study of [51], Problem (2.1) can
be reformulated as a mixed integer SOCP. So, in this section, we compare the performance
of our proposed branch-and-bound algorithm with the performance of the mixed integer
SOCP solver of CPLEX 12.7 (CPLEX-MI-SOCP). We implement our algorithm in C-++
and use CPLEX 12.7 to solve linear programs and mixed integer programs arising during
the course of Algorithm 1 and Algorithm 2. The computational experiments are conducted
on a Dell PowerEdge R360 with two Intel Xeon E5-2650 2.2 GHz 12-Core Processors (30MB),
128GB RAM, the RedHat Enterprise Linux 6.8 operating system, and using a single thread.
Both the absolute, &1, and the relative optimality gap, €s, are set to 107¢ in both solution
methods, i.e., our branch-and-bound algorithm and CPLEX-MI-SOCP. Also, a time limit of
7,200 seconds is imposed for each instance in both solution methods. Furthermore, if the
preprocessing is active then a time limit of 0.1n seconds is imposed for it. Note that the
preprocessing can be used both in our proposed branch-and-bound algorithm and CPLEX-
MI-SOCP. Consequently, if the preprocessing is active then a time limit of 7200 — ¢ seconds

is imposed for a solution method where ¢ is the time (in seconds) used by the preprocess-
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ing (note that ¢t < 0.1n). The code and instances used in this study can all be found at

https://github.com/paymanghasemi, respectively. Next, we explain how the instances are

generated.

Since pure integer instances can be linearized easily by introducing additional sets of
variables and constraints, they can be solved as pure integer linear programs by commercial
solvers. Consequently, in this computational study, all instances involve continuous decision
variables, i.e., n. > 0 for all instances. In particular, this computational study is conducted
over two sets of instances each with 80 randomly generated instances. In both sets, n. = 0.5n
for all instances. However, in the first set, there are no general integer variables, i.e, n; =0
and n, = 0.5n, and in the second set, there is no binary decision variable, i.e., i.e, n, = 0
and n; = 0.5n. Each set contains 16 subclasses of instances based on the dimensions of
the matrix A,,«,, and each subclass contains 5 instances. Specifically, we assume that
m € {200,400, 800, 1600} and n = am where a € {0.5,1,1.5,2}. For example, the subclass
200 x 100 implies that m = 200 and n = 100, i.e., a = 0.5. The sparsity of matrix A is set
to 50%. The components of vector b and the entries of matrix A are randomly drawn from
discrete uniform distributions [50,200] and [10,30], respectively. We set the components
of vector d to zero. The sparsity of each row of the matrix D was also set to 50% and its
components were drawn randomly from a discrete uniform distribution [1,10]. Note that,
since all constraints of the set X" are inequality constraints and all coefficients of matrix A are
nonnegative, the set X' is bounded. Next, we explain how Problem (2.1) can be reformulated
as mixed integer SOCP.

By introducing a new non-negative variable v and introducing a geometric mean

constraint, Problem (2.1) can be reformulated as follows:

max vy

» 1
st. 0 <y < <,H1yi) :

1=

y=Dx+d
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Ax <b

z,y=>0, xeR"™ xB™ xZ", yeRP,.

If 4 is the optimal objective value of the reformulated problem, then A4” is the optimal
objective value of the original formulation. [51] show how an optimization problem of this
form can be written as a mixed integer SOCP. Let k£ be the smallest integer value such that
2% > p. By introducing a set of non-negative variables and constraints, the geometric mean

constraint can be replaced as follows:

0<T}<\/Té;_117@5;1 forj=1,....,2"andl=1,...,k—1

ogTJQ:yj forg=1,...,p
0<TJQ=F forj=p+1,...,2"
y=Dx+d

Ax < b

xz,y=>0, xeR"™ xB"™ xZ", yecRP.

The above formulation is a mixed integer SOCP since any constraint of the form

{u,v,w = 0:u < \/ow} is equivalent to {u,v,w = 0:4/u? + (52)? < 52}

2.6.1 A Performance Comparison on Instance of Set I: Mixed Binary Instances

In this section, we first compare the performance of the proposed branch-and-bound
algorithm under different settings obtained by employing the proposed branching strategies,

node selecting strategies, and the preprocessing technique on the instances of set I, i.e.,
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those with no general integer variables. After computing a good setting for the proposed
algorithm, we then try to find a good setting for the CPLEX-MI-SOCP by exploring whether
the proposed preprocessing technique is useful or not. Finally, we compare the performance
of both solution methods under their best obtained settings.

It is worth mentioning that in this computational study, we frequently use perfor-
mance profiles [52] to compare different algorithms in term of their solution times. A per-
formance profile presents cumulative distribution functions for a set of algorithms being
compared with respect to a specific performance metric. The run time performance profile
for a set of algorithms is constructed by computing for each algorithm and for each instance
the ratio of the run time of the algorithm on the instance and the minimum of the run times
of all algorithms on the instance. The run time performance profile then shows the ratios on
the horizontal axis and, on the vertical axis, for each algorithm, the percentage of instances
with a ratio that is greater than or equal to the ratio on the horizontal axis. This implies
that values in the upper left-hand corner of the graph indicate the best performance.

The run time performance profile of the proposed branch-and-bound algorithm for
different branching settings is shown in Figure 2.4a. The node selection strategy is set
to the best-bound search strategy in this figure. It is evident that the most infeasible
branching strategy performs the best for the set I of instances, and it outperforms the
reliability branching by a factor of up to 10. So, in the remaining, we set the branching
strategy to the most infeasible unless pseudo-costs are required; In that case, we set the
branching strategy to pseudo-costs branching initialized with the most infeasible branching
because based on Figure 2.4a, it has the second best performance. The run time performance
profile of the proposed branch-and-bound algorithm for different node selecting settings is
shown in Figure 2.4b. Observe that the best-bound search strategy performs the best, and
it outperforms the depth-first search strategy by a factor of up to 6.2. So, in the remaining,

we set the node selecting strategy to the best-bound search strategy.
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The run time performance profile of the proposed branch-and-bound algorithm for
different enhancements including producing an initial primal bound and producing cuts are
shown in Figure 2.4c. Observe that the performance of the algorithm with no enhancement
seems to be similar to the performance of the algorithm when both generating cuts and
providing an initial primal bound are used. Consequently, there are two best settings for the
proposed branch-and-bound algorithm. It is worth noting that the preprocessing operation
is a time-consuming operation. So, we observe that if we only use the preprocessing for
providing an initial primal bound then the performance of the algorithm decreases.
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Figure 2.5: The run time performance profile of CPLEX-MI-SOCP for different settings on
mixed binary instances

The run time performance profile of CPLEX-MI-SOCP for different enhancements
including producing an initial primal bound and producing cuts are shown in Figure 2.5.
We observe that the performance of CPLEX-MI-SOCP with no enhancement seems to be
far better than the case where the cuts and/or an initial primal bound are provided to
CPLEX-MI-SOCP. So, the best setting for CPLEX-MI-SOCP is to make the preprocessing
inactive.

A detailed comparison between the performance of the best obtained settings for the
proposed branch-and-bound algorithm and the CPLEX-MI-SOCP are shown Table 2.1 where
‘4N’ is the number of nodes, ‘#LPs’ is the number of (single-objective) linear programs

solved, ‘T(sec.)” shows the solution time in seconds, and finally ‘%G’ shows the optimality
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gap percentage. Note that in this table averages over 5 instances are reported. Note too
that, as discussed earlier, there are two best settings for the proposed branch-and-bound
algorithm. So, in Table 2.1, ‘B&B’ is used for the case with no preprocessing and ‘B&B+
Preprocessing’ is used for the case that providing cuts and an initial primal bound is active.

From Table 2.1, we observe that for small-sized instances, i.e., the classes with 200 and
400 constraints, CPLEX-MI-SOCP seems to perform the best on average. However, as the
number of constraints increases, the performance of CPLEX-MI-SOCP decreases dramati-
cally. For classes with 800 and 1,600 constraints, the solution time of the B&B-+Preprocessing
is better by a factor of around 2 on average. It is worth mentioning that both B&B and
CPLEX-MI-SOCP fail to solve some of the instances with 2,400 variables and all of the in-
stances with 3,600 variables to optimality within the imposed time limit, i.e., 7,200 seconds.
In the table, when an algorithm is not able to even find a feasible solution for some of the
instances of a subclass, no optimality gap is reported. Overall, the only algorithm that is

able to solve all of instances to optimality is B&B-+preprocessing.

Table 2.1: Performance comparison between the best settings of the branch-and-bound al-
gorithm and CPLEX-MI-SOCP on the mixed binary instances

mxn B&B B&B-+Preprocessing CPLEX-MI- SOCP
#N #LPs | T(sec.) | %G #N LPs T(sec.) | %G #N T(sec.) | %G
200 x 100 31.8 1,019.2 2.2 0 5.0 272.2 10.3 0 30.0 2.7 0
200 x 200 28.6 884.4 4.1 0 8.6 370.6 21.0 0 27.0 4.5 0
200 x 300 107.0 | 3,180.4 24.4 0 40.6 1,460.6 37.3 0 86.2 13.9 0
200 x 400 59.4 1,704.8 20.1 0 52.2 1,637.0 51.1 0 50.6 13.9 0
Avg 56.7 1,697.2 | 12.7 0.0 26.6 935.1 29.9 0.0 48.4 8.8 0.0
400 x 200 75.8 2,137.2 20.5 0 67.0 1,861.8 32.5 0 47.4 18.9 0
400 x 400 70.6 1,943.6 45.9 0 73.4 2,455.0 72.0 0 57.8 36.1 0
400 x 600 66.2 1,826.4 85.5 0 50.6 1,597.8 92.0 0 63.8 61.8 0
400 x 800 81.4 2,208.8 174.7 0 70.6 2,151.0 140 0 73.8 93.6 0
Avg 73.5 | 2,029.0 | 81.6 0.0 65.4 | 2,016.4 | 84.1 0.0 60.7 52.6 0.0
800 x 400 64.2 1,764.4 90.1 0 36.6 1,133.0 70.0 0 62.6 137.4 0
800 x 800 101.8 | 2,493.6 457.7 0 105.8 | 2,993.8 258.0 0 104.4 473.5 0
800 x 1200 81.4 2,153.6 898.5 0 83.4 2,329.8 358.8 0 100.4 792.2 0
800 x 1600 76.2 1,983.6 1,496.9 0 79.4 2,328.2 488.7 0 96.4 1,068.6 0
Avg 80.9 2,098.8 | 735.8 0.0 76.3 2,196.2 | 293.9 0.0 90.95 | 617.9 0.0
1600 x 800 65.8 1,652.8 698.2 0 67.0 2,060.2 373.6 0 62.2 1,118.1 0
1600 x 1600 || 64.2 1,602.0 2,875.0 0 56.2 1,503.4 681.9 0 86.6 3,189.2 0
1600 x 2400 64.2 1,758.8 6,793.2 - 85.0 2,571.8 1,851.6 0 113.6 6,903.8 0.04
1600 x 3200 || 38.2 976.4 7,200.0 - 93.4 2,784.6 2,944.1 0 86.0 7,200.0 0.09
Avg 58.1 1,497.5 | 4,391.7 | - 75.4 2,230.0 | 1,462.8 | 0.0 87.1 4,602.9 | 0.0
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2.6.2 A Performance Comparison on Instance of Set II: Mixed General Integer Instances

Similar to the previous section, in this section, we first compare the performance of

the proposed branch-and-bound algorithm under different settings obtained by employing

the proposed branching strategies, node selecting strategies, and the preprocessing technique

on the instances of set 11, i.e., those with no binary variables. After computing a good setting

for the proposed algorithm, we then try to find a good setting for the CPLEX-MI-SOCP by

exploring whether the proposed preprocessing technique is useful or not. Finally, we compare
p g prop prep g q Y, p

the performance of both solution methods under their best obtained settings.
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Figure 2.6: The run time performance profile of the proposed branch-and-bound algorithm

for different settings on mixed integer instances
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The run time performance profile of the proposed branch-and-bound algorithm for
different branching settings is shown in Figure 2.6a. We note that, similar to the set I of
instances, we have implemented the best-bound node selection strategy to compare different
branching strategies. Again, it is evident that the most infeasible branching strategy per-
forms the best for the set II of instances. So, in the remaining, we set the branching strategy
to the most infeasible unless pseudo-costs are required; In that case, we set the branching
strategy to pseudo-costs branching initialized with the most infeasible branching because
based on Figure 2.6a, it has the second best performance. The run time performance profile
of the proposed branch-and-bound algorithm for different node selecting settings is shown
in Figure 2.6b. Based on Figure 2.6b, in the remaining, we set the node selecting strategy
to the best-bound search strategy because it performs the best. The run time performance
profile of the proposed branch-and-bound algorithm for different enhancements including
producing an initial primal bound and cuts are shown in Figure 2.6c. Observe that the
performance of the algorithm with no enhancement performs the best. So, in the remaining,

the preprocessing is inactive for the proposed branch-and-bound algorithm.
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Figure 2.7: The run time performance profile of CPLEX-MI-SOCP for different settings on
mixed integer instances

The run time performance profile of CPLEX-MI-SOCP for different enhancements
including producing an initial primal bound and producing cuts are shown in Figure 2.7.

We again observe that the performance of CPLEX-MI-SOCP with no enhancement seems
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to be far better than the case where the cuts and/or an initial primal bound are provided to
CPLEX-MI-SOCP. So, the best setting for CPLEX-MI-SOCP is to make the preprocessing
inactive.

A detailed comparison between the performance of the best obtained settings for
the proposed branch-and-bound algorithm and the CPLEX-MI-SOCP are shown Table 2.2.
Observe that B&B performs the best across all classes. In fact, B&B outperforms CPLEX-
MI-SOCP by a factor of around 2 for all instances on average. Also, we again observe
that CPLEX-MI-SOCP fails to solve some of the instances with 2,400 variables and all of
the instances with 3,600 variables to optimality within the imposed time limit, i.e., 7,200
seconds.

Table 2.2: Performance comparison between the best settings of the branch-and-bound al-
gorithm and CPLEX-MI-SOCP on the mixed integer instances

mxn B&B CPLEX-MI-SCOP
#N #LPs | T(sec.) | %G #N | T(sec.) | %G
200 x 100 39.0 1,169.2 2.1 0 28.2 2.3 0
200 x 200 52.2 1,586.8 5.3 0 41.4 6.4 0
200 x 300 38.2 1,165.2 6.0 0 34.0 8.2 0
200 x 400 77.4 2,190.0 14.7 0 68.0 17.0 0
Avg 51.7 | 1,527.8 7.0 0.0 42.9 8.5 0.0
400 x 200 46.6 1,457.2 10.1 0 40.4 17.9 0
400 x 400 74.6 2,101.2 28.7 0 59.8 38.9 0
400 x 600 90.6 2,601.6 54.4 0 85.6 88.5 0
400 x 800 115.4 3,252.0 93.7 0 119.2 157.0 0
Avg 81.8 | 2,353.0 46.7 0.0 76.2 75.6 0.0
800 x 400 96.6 2,592.4 74.4 0 77.6 185.8 0
800 x 800 89.4 2,498.0 154.3 0 110.4 524.0 0
800 x 1200 73.4 2,029.6 206.7 0 94.6 680.5 0
800 x 1600 86.2 2,155.2 315.9 0 95.8 914.3 0
Avg 86.4 | 2,318.8 187.8 0.0 94.6 576.2 0.0
1600 x 800 73.4 1,956.4 285.2 0 79.6 1,410.1 0
1600 x 1600 82.2 2,144.0 772.5 0 94.6 3,493.7 0
1600 x 2400 95.4 2,388.8 1,491.5 0 95.8 6,202.1 | 0.02
1600 x 3200 104.2 2,484.8 2,223.0 0 75.2 7,200.0 0.11
Avg 88.8 | 2,243.5 | 1,193.6 0.0 86.3 | 4,576.7 0.0
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Chapter 3: A Criterion Space Search Algorithm for Mixed Integer Linear

Maximum Multiplicative Programs: A Multi-objective Optimization Approach

The copyright permissions for reuse previously published material in this chapter can
be found in Appendix A2.

The main contribution of this chapter is to develop the first criterion space search
algorithm for solving MIL-MMPs for any p > 2. In the literature of multi-objective optimiza-
tion, an algorithm is called a criterion space search algorithm if it solves a multi-objective
optimization problem by working on the space of objective functions. Such algorithms trans-
form a multi-objective optimization problem into a sequence of single-objective optimization
problems that have to be solved. So, our proposed algorithm is a criterion space search algo-
rithm because it attempts to solve a MIL-MMP by working on the space of y;(x), ..., y,(x)
and solving a set of single-objective mixed integer linear programs using CPLEX. We conduct

an extensive computational study and show the following results:

e The proposed algorithm outperforms (mixed integer) CPLEX SOCP solver (for in-
stances with p > 2) and the branch-and-bound algorithm proposed by [4] (for instances

with p = 2) by a factor of more than 10 on many instances.

e Even if we linearize the multiplicative objective function and solve the linearized prob-
lem by CPLEX, the proposed algorithm still performs significantly better, by a factor
of more than 30 on many instances. In order to show this, we will conduct numerical
experiments on instances of MIL-MMPs with only binary variables and p = 2, which

are easiest cases to linearize compared to other variants of MIL-MMPs.

This chapter is organized as follows. In Section 3.2, a high-level description of the

algorithm is provided. In Section 3.3, a detailed description of the proposed algorithm is
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given. In Section 3.4, we conduct an extensive computational study. Finally, in Section 7.3,

some concluding remarks are explained.

3.1 Preliminaries

A MIL-MMP can be stated as follows,

p
max .l:Ilyi
st.y=Dx+d

(3.1)
Ax <b

xz,y=>0, xecR"™ xB"™ xZ", yeRP

where n., ny, and n; represent the number of continuous, binary, and integer decision vari-
ables, respectively. Also, D is a p x n matrix where n := n. + ny + n;, d is a p-vector, A is
a m X n matrix, and b is a m-vector. For notational convenience, we partition the index set
of variables N := {1,2,...,n} into continuous C, binary B, and integer Z.

In this paper, we refer to the sets X' := {&x € R™ x B™ x Z™ : Ax < b, > 0} and
V:={yeRP:xeX, y=Dx+d, y=0} as the feasible set in the decision space and the
feasible set in the criterion space, respectively. We assume that X" is bounded (which implies
that ) is compact) and the optimal objective value of the problem is strictly positive, i.e.,
there exists a y € ) such that y > 0. We usually refer to & € X as a feasible solution and
to y € Y as a feasible point (y is the image of @ in the criterion space).

A MIL-MMP can be reformulated as a mixed integer SOCP. This procedure is ex-
plained in [3] based on the study of [51]. In this section, we first briefly review how this

reformulation can be done. Observe that by introducing a new non-negative variable, v, and

38



a geometric mean constraint, Problem (3.1) can be reformulated as follows:

ye).

It is evident that if &4 is the optimal objective value of the reformulated problem, then
AP is the optimal objective value of Problem (3.1). Now, in order to transform the problem
into a mixed integer SOCP, the above-mentioned geometric mean constraint with p terms
should be replaced with an equivalent set of geometric mean constraints with exactly two
terms. In order to do so, some new auxiliary variables and constraints should be introduced
based on the procedure explained in [51]. The proof of transformation procedure is beyond
the scope of this paper. However, interested readers can easily check/see its correctness for
p =2 and p = 3. To apply the transformation, let k£ be the smallest integer value such that
2% > p. By introducing a set of non-negative variables and constraints, the geometric mean

constraint can be replaced as follows:

max -y
st. 0 <y <A/r it
Ogrjé 75]*_117'5;1 forj=1,...,2""andl=1,...,k—1
OgT;)zyj forj=1,....p
0<7 =1 forj=p+1,...,2"
ye).

The above formulation is a mixed integer SOCP since any constraint of the form

{u,v,w = 0 : u < \Jvw} is equivalent to {u,v,w = 0 : 4/u? + (*5%)? < “5*}. Now, one

can use a commercial mixed integer second-order cone programming solver such as CPLEX
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to solve any MIL-MMP. However, the goal of this paper is to develop an effective and
different solution approach based on multi-objective optimization. Hence, we provide the
following critical definition and proposition adapted from [4]. Note that a similar definition

and proposition can also be found in [53] and [54, 55].

Definition 3.1. A feasible solution @ € X is called efficient, if there is no other ' € X’ such

that

v <Yl for at least one i € {1,2,...,p}

where y := Dx + d and y' := Dx’ + d. If x is efficient, then y is called a nondominated
point. The set of all efficient solutions is denoted by X'z. The set of all nondominated points

is denoted by Yy and referred to as the nondominated frontier.

Proposition 3.1. An optimal solution of Problem (3.1), denoted by x*, is an efficient
solution and therefore its corresponding image in the criterion space, denoted by y* where

y* = Dx* + d, is a nondominated point.

Proposition 3.1 implies that Problem (3.1) is equivalent to maxyey, ﬁlyi' Therefore,
this problem is precisely optimization over the efficient set. Hence, instead of searching the
entire feasible set, we propose an algorithm which looks for an optimal solution by searching
over the set of nondominated points.

As we will explain in Section 3.3.1, the proposed algorithm sometimes adds the so-
called no-good constraints to the problem to exclude a previously found solution from the
future search region [56]. It is known that no-good constraints for problems with general
integer decision variables are naturally non-linear [57|. Although it is possible to linearize
such constraints, it is more convenient to add no-good constraints to problems involving
only binary decision variables because they will be naturally linear. So, in the rest of this

study, whenever we want to solve a MIL-MMP by the proposed algorithm, we assume that
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all integer variables are transformed into binary decision variables using the standard binary
transformation procedure. Specifically, because we have assumed that X is bounded then
for any integer decision variable z a global upper bound should be computable, i.e., x < u.
Hence, the variable z can be replaced by introducing v := |logau| + 1 new binary variables

as follows,

ri=20% + 2 4+ . 4207 2,

Also, we assume that the following constraint is also added when using the transformation,

202 + 2+ ..+ 271 <.

3.2 High-level Description

In this section, we provide a high-level description of our algorithm. In each iteration,
the algorithm starts by computing a locally nondominated point, denoted by y. Note that
the term “locally" is used because in each iteration the algorithm removes a set of feasible
solutions from the problem by adding some constraints. So, the point 4 will be certainly a
nondominated point for the restricted feasible set but not necessarily for the entire feasible
set. An illustration of the nondominated frontier of Problem (3.1) when p = 2 and also
y (obtained in the first iteration) can be found in Figure 3.1a. As an aside, note that
the nondominated frontier of a multi-objective mixed integer linear program can be a very
complicated shape. For example, when p = 2, it may contain some continuous segments,
points, open or half-open line segments [58].

Considering that y is a feasible point, [[7_; ; provides a global lower bound for
Problem (3.1). However, a better lower bound can be (possibly) computable based on a
solution corresponding to ¥y, denoted by &. In order to find a better lower bound, we fix

the value of the binary variables in Problem (3.1) to their corresponding values in solution
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(a) The nondominated frontier ~ (b) The lower bound point (c) The decomposition
Figure 3.1: A high-level description of the proposed algorithm when p = 2

x, and by so doing, the resulted problem will be a L-MMP. So, one can optimize such a
problem to obtain a (possibly) better feasible point in the criterion space, denoted by ¥,
where [[}_, 7 < [[7_, ¥;. An illustration of ¥’ can be found in Figure 3.1b when p = 2.

Note that g’ is not necessarily a nondominated point for the original problem. How-
ever, by construction, it will provide the best possible lower bound when binary decision
variables are fixed to their corresponding values in &. So, the key idea of the algorithm is to
add the so-called no-good constraint to the formulation for ensuring that the binary support
vector, i.e., the vector of the values of binary decision variables, associated with & will be
excluded from the search (in the future iterations). Another key component of the algorithm
is that it will decompose the criterion space in each iteration based on 4. Since ¥y is a
nondominated point for the restricted problem, one can immediately remove the dominated
part of the criterion space associated with ¢y and continue the search in the remaining areas.
The new areas will be p new boxes, an illustration of which are shown in Figure 3.1c when
p = 2, i.e., the box with y; > 7; and the box with y, > 7.

It is evident that one can just simply repeat the process explained above in new boxes
to be able to find an optimal solution of Problem (3.1). However, in order to speed up the
searching process, we employ a procedure to calculate a global upper/dual bound for the

problem. In other words, in each iteration, when exploring a box, we first compute an upper
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bound. If the upper bound is not strictly better than the best lower/primal bound found,
then there is no need to search the box anymore. In order to obtain an upper bound, we can
simply drop the integrality conditions in Problem (3.1). Note that, since our problem is in
maximization form, we use the terms “primal bound" and “lower bound", and similarly the

terms “dual bound" and “upper bound" interchangeably in this research.

3.3 Detailed Description

In this section, we explain a detailed description of the proposed algorithm.

3.3.1 No-good Constraints

As mentioned in Section 3.2, no-good constraints, also known as tabu constraints
[56, 59, 60|, play an important role in the proposed algorithm by excluding the studied
feasible binary support vectors from the future searches. In the proposed algorithm, we
maintain a list of the so-called tabu feasible solutions, denoted by TABU. Note that we
assume that all general integer decision variables of Problem (3.1) are transformed to binary
decision variables. Therefore, solution @’ € TABU consists of two support vectors: continuous
and binary. For each o’ € TABU, the algorithm will add the following no-good constraint to

ensure that the binary support vector associated with @’ will be excluded from the search,

D owt Y (l—ay) =1,

jeS0(x’) jeS(x’)

where 8° := {j e B: 2} = 0} and §" := {j e B:a} = 1}.

3.3.2 Computing Primal Bound

By Proposition 3.1, any efficient solution is expected to provide a good (global) low-
er/primal bound for Problem (3.1). Therefore, the algorithm attempts to compute a locally

efficient solution in each iteration. In multi-objective optimization, it is well-known (see for
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instance [49]) that optimizing any positive weighted summation of the objective functions
over the feasible set must return an efficient solution (if any exists). So, in this research,
we simply assume that the weights are equal to one, and therefore, we optimize/maximize
the corresponding objective function, i.e., >»_, v;, over the feasible set, i.c., y € Y, but with
some additional constraints.

The additional constraints include some no-good constraints as well as imposing a
lower bound for each objective function. Note that additional constraints (in particular the
no-good constraints) do not guarantee that the solution found by solving the weighted sum
optimization problem returns a true efficient solution for the corresponding multi-objective
problem (with no additional constraints). However, an optimal solution (if any exists) must
be obviously efficient for the restricted problem, i.e., the multi-objective optimization prob-
lem with the additional constraints. That is the reason that we call such an optimal solution
a locally efficient solution.

In light of the above, the proposed algorithm solves the following (weighted sum)
optimization problem, denoted by WSO(I, TABU), in each iteration to find a locally efficient

solution (meaning a good lower/primal bound):

p
(i,y)eargmax{Zyi:yey,yZl, Z T + Z (1—2;)=>1 Vm’eTABU},

i=1 jeSO (@) jes (@)

where TABU is the list of tabu solutions whose corresponding binary support vectors should
be excluded from the search. Also, I € R” is the vector of lower bound values for objective
functions y,...,y,. Note that as explained in Section 3.2, in each iteration, the algorithm
needs to search a box defined by {y € R : I < y < +o}. So, the vector I is basically
restricting the search to a box in the above optimization problem.

After calling WSO(I,TABU) and computing (&, y), if it is feasible, then the algorithm

will fix the value of binary decision variables by setting them equal to values of the binary
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support vector of & in Problem (3.1),
P
(Z',y') € argmax {.I_IIyi yelY, x,=x; Vie B}.

Note that in this continuous optimization problem there exist no additional con-
straints (other than fixing constraints). This is important because it guarantees that by
solving this continuous optimization problem we can compute the best possible solution for
a fixed binary support vector. In order to solve this continuous optimization problem, we
first transform it to a continuous SOCP (using the same procedure explained in Section 3.1)
and then solve it by a suitable solver, e.g., CPLEX. We denote the operation of computing
(x',y’) by SOCP-LB(Z).

3.3.3 Computing Dual Bound

We first make an important observation that can result in a (good) cut when com-
puting a dual bound in each iteration. Employing such a cut is important because it can

improve the dual bound value in practice.

Observation 3.1. Let (Z,y) be an optimal solution of WSO(I,TABU) at a particular iteration.
Due to optimality, the following cut can be used when searching the box associated with [

in the subsequent iterations,

p
Y <D

i=1 i=1
We now explain how to compute a dual bound. In each iteration, before finding a
primal bound the algorithm first attempts to compute a dual bound (for its associated box

l) by solving the following continuous optimization problem,
p
(x,y) € argmax {il;llyi "Y€ Vg, Y= Z xj + Z l—z;)>1 Va' e TaBU,

bty el
Z 2 yParent}
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where )y is a relaxation of ) obtained by dropping the integrality condition on binary
decision variables, i.e., z; € [0,1] for i« € B. Note that, as explained in Section 3.2, the
current box (in each iteration) is obtained as a result of decomposing a larger box, referred
to as Parent box, in one of the previous iterations. By this explanation, g7 " is the
feasible point found by solving the weighted sum optimization problem for the parent box.
So, Y0y < DF_ yPerem is the cut derived based on Observation 3.1.

In order to solve this continuous optimization problem, we again first transform it
to a continuous SOCP solver (using the same procedure explained in Section 3.1) and then
solve it by a suitable solver, e.g., CPLEX. We denote the operation of computing (&, ) by
SOCP-UB(l, yrerent TABU).

Input: A feasible instance of Problem (3.1)
Queue.create(TREE)

List.create(TABU)

l — —o0; ,!—JPa'rent — 4+

GLB <« —0; GuB <« +®

Tree.add((l, gFerent))

while not Queue.empty(TREE) & Gug — GL = ¢1 ¢ Gméiggw > eo do
TrEE.PopOut ((1, gFarent))

(&, 9) < SOCP-UB(l, g7t Tapu)
Update Gup

if (&,9) #(null,null) & [1F_, §; > GLp then
(&,9) — WSO(l, TaBu)

if (Z,9) #(null,null) then

(Z',7') — SOCP-LB(z)

if Hf:l ﬂ; > G then

TABU.add(Z)

foreach i € {1,2,..,p} do
U1

<17

Tree.add(l!, g)

end

end

end

end
return (z*,y*)

Algorithm 3: The proposed algorithm

3.3.4 The Proposed Algorithm

In Sections 3.3.1-3.3.3, we explained the key components of the algorithm. So, we

can now present a precise description of the proposed algorithm which can also be found in
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Algorithm 3. The algorithm maintains a queue of nodes, denoted by TREE. Each node in

the queue contains two vectors denoted by I and g7 ", As mentioned before, 1 is a lower

bound point in the criterion space that defines a box. Also, ¥ is the feasible point
obtained by solving the weighted sum optimization problem for the parent of each node. We
initialize the queue (of nodes) by I = —co and yf*™ = +o0. The algorithm also maintains

three other pieces of information including a tabu list which is denoted by TABU, a global

upper/dual bound denoted by Gyg, and a global lower/primal bound denoted by Grp. At

the beginning, TABU is empty and we set Gyg = 4+ and Gy = —o0. The algorithm
explores the queue as long as it is nonempty and Gyg — G = ¢; and GUCB;—ESLB > €9,

where 1,9 € (0,1) are the user-defined absolute and relative optimality gap tolerances,
respectively. At the end, the algorithm returns the best solution found and its image in
the criterion space, denoted by (x*,y*). Next, we explain how each node of the queue is
explored.

In each iteration, the algorithm pops out a node from the queue and denotes it by
(9,1). Note that when a node is popped out from the queue then that node does not exist in
the queue anymore. Also, note that, in this study, we use the best-bound strategy to select
a node for being popped out since we have numerically observed that this strategy performs
the best. The algorithm next calls SOCP-UB(l, g™ TABU) to compute a dual/upper
bound of the node. The output of this operation is denoted by (&, ¥y). Next, the algorithm
updates the Gyp accordingly. Afterwards, if (&,y) # (null,null), i.e., the relaxation is
feasible, and [ [?_, §; > Gip then the algorithm attempts to find a primal bound and create
new nodes (if possible) as follows.

The algorithm first calls WSO(l, TABU) to compute (&,y). If (Z,y) = (null, null),
i.e., no feasible solution exists, then no further exploration is required and so a new iteration
should be started (if possible). Otherwise, the algorithm calls SOCP-LB(Z) to compute

(Z',9y'), i.e., the best possible primal bound for the binary support vector associated with .

If the obtained solution is better than the best global solution then the algorithm updates
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Gpp and (x*,y*) accordingly. Next, & will be added to the tabu list, and p new nodes will be
created. The difference between the new nodes are simply their associated boxes. Specifically,
for each i € {1,...,p}, the node (I',4) will be added where I’ defines the associated box such

that 15 = [; for each j € {1,...,p}\{i} and I} = 7.

Observation 3.2. The proposed algorithm is finite. This observation is true due to the
following two reasons: (1) In each iteration a new binary support vector will be added to the
tabu list by construction; and (2) The number of binary support vectors is finite because X

is bounded by assumption.

3.4 Computational Study

In this section, we compare the performance of our proposed algorithm (referred to
as Algorithm 3) with the performance of the mixed integer SOCP solver of CPLEX (referred
to as SOCP) and the algorithm proposed in our recent study [4] for instances with p = 2
(referred to as B&B). We implement our algorithm in C++ and use CPLEX 12.7 through
this computational study. The instances and the C++ implementation of our algorithm

used in this computational study can be found in https://github.com/paymanghasemi. The

computational experiments are conducted on a Dell PowerEdge R360 with two Intel Xeon
E5-2650 2.2 GHz 12-Core Processors (30MB), 128GB RAM, the RedHat Enterprise Linux
6.8 operating system, and using a single thread. Both the absolute and relative optimality
gap tolerances, £; and €9, are set to 107% in this computational study. Also, a time limit of
7200 seconds is imposed for solving each instance for all algorithms. Next, we explain how
the instances are generated.

In our computational study, we test the performance of our algorithm on instances
with p € {2,3,4} objective functions. We note that, theoretically, all solution methods
discussed in the paper should handle instances with any arbitrary value of p. However,
in practice, as p increases, the optimal objective value of a MIL-MMP tends to grow dra-

matically which directly/indirectly result in numerical instabilities in all existing solution
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methods/solvers. Therefore, to avoid numerical instabilities, we did not generate instances
with p > 4 in this computational study. With this in mind, for any p € {2, 3,4}, we generate
four classes of instances including pure integer instances (n; = n), pure binary instances
(ny = n), mixed integer instances (n; = 0.5n and n, = 0.5n), and mixed binary instance
(ny = 0.5n and n. = 0.5n). Each class contains 16 subclasses of instances based on the
dimensions of the matrix A,,,, and each subclass contains 10 instances. So, each class has
a total of 160 instances and the total number of instances used in this computational study
is 3 x 4 x 160 = 1920.

We assume that m € {200, 400, 800, 1600} and n = am where a € {0.5,1,1.5,2}. For
example, the subclass 200 x 100 implies that m = 200 and n = 100, i.e., « = 0.5. The
sparsity of matrix A is set to 50%. The components of vector b and the entries of matrix A
are randomly drawn from discrete uniform distributions [50, 150] and [10, 30], respectively.
We set the components of vector d equal to zero. The sparsity of each row of the matrix
D was also set to 50%, and its components were drawn randomly from a discrete uniform
distribution [1,10]. Note that, since all constraints of the set X’ are inequality constraints
and all coefficients of matrix A are nonnegative, the set X is bounded.

As mentioned in Section 3.1, each integer decision variable should be converted to (a
set of ) binary decision variables when using our proposed algorithm, i.e., Algorithm 3. Note
that when solving an instance with other methods, no transformation is required. Since the
maximum value for components of vector b is 150 and the minimum value for entries of
matrix A is 10, each decision variable can get a maximum value of 15. Therefore, in the
process of converting integer variables to binary variables, the integer variable x; is converted

to four binary variables as follows,

Ti 1= 24y + 22’@'2 + 422‘3 + 82’@'4,

Ziy + 227;2 + 4Zi3 + 827;4 < 15.
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Note that the additional constraints are redundant and there is no need to add them to
the model. Hence, for pure integer instances studied in this paper, the number of decision
variables increases by a factor of 4 when using Algorithm 3.

It is worth mentioning that in this computational study, we frequently use perfor-
mance profiles [52] to compare different algorithms in terms of their solution times. A
performance profile presents cumulative distribution functions for a set of algorithms being
compared with respect to a specific performance metric. The run-time performance profile
for a set of algorithms is constructed by computing for each algorithm and for each instance
the ratio of the run-time of the algorithm on the instance and the minimum of the run-times
of all algorithms on the instance. The run-time performance profile then shows the ratios on
the horizontal axis and, on the vertical axis, for each algorithm, the percentage of instances
with a ratio that is smaller than or equal to the ratio on the horizontal axis. This implies

that values in the upper left-hand corner of the graph indicate the best performance.

3.4.1 Two Objectives (p = 2)

In this section, we compare the performance of Algorithm 3, SOCP, and B&B. Note
that because B&B is developed for instances with p = 2, we use B&B only in this section.
Figure 3.2 shows the run-time performance profiles of all three approaches for different
classes of instances when p = 2. From Figure 3.2, we observe that our proposed algorithm
significantly outperforms the other algorithms. For example, for pure binary instances,
Algorithm 3 outperforms SOCP and B&B by a factor of at least 10 on more than 45% and
75% of instances, respectively. Observe that, for instances involving general integer decision
variables, the performance of Algorithm 3 decreases because of the need to transform integer
variables to binary variables which increases the size of the instance. However, Algorithm 3
is still significantly better than other approaches. For example, for mixed integer instances,
Algorithm 3 outperforms B&B and SOCP by a factor of at least 2.5 on more than 40% and

60% of instances, respectively.
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Figure 3.2: Performance profiles for instances with p = 2

Tables 3.1-3.2 provide a detailed comparison between SOCP and Algorithm 3. For
the detailed comparison between the B&B and Algorithm 3, interested readers may refer
to Appendix B1. In these tables, ‘#N’ is the number of nodes explored, ‘T'(sec.)’ shows the
solution time in seconds, ‘#S’ is the number of instances for which at least a feasible solution
(other than zero) is found, and finally, ‘%G’ shows the (relative) optimality gap percentage.
Note that, in the tables, the numbers are the averages over 10 instances. In cases that an
algorithm was not able to find a feasible solution for all 10 instances (in a subclass), the
numbers are the averages over #S. If column #S is not reported for a method then the

method was able to find at least one feasible solution (other than zero) for all instances.
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Similarly, if column %G is not reported for a method then the method was able to solve all

instances to optimality.

Table 3.1: Performance comparison between Algorithm 3 and SOCP on pure binary and

mixed binary instances with p = 2

Pure binary Mixed binary
Algorithm 3 SOCP Algorithm 3 SOCP

mxn #N | T(sec.) #S | %G T(sec.) #N | T(sec.) %G | T(sec.)
200 x 100 6.80 1.02 9 0 7.96 5.20 0.67 0 1.98
200 x 200 6.40 2.16 10 0 23.26 4.40 1.04 0 5.11
200 x 300 6.20 4.90 10 0 60.88 5.20 1.74 0 8.37
200 x 400 8 10.88 10 0 100.76 5.20 2.32 0 11.31
Avg 6.85 4.74 9.75 0 49.24 5 1.44 0 6.69
400 x 200 6.60 5.58 8 0 60.63 4.40 3.03 0 14.79
400 x 400 7.20 21.76 8 0 273.84 4.40 5.53 0 29.46
400 x 600 6.40 35.83 10 0 568.04 4.80 8.75 0 47.47
400 x 800 6.20 73.57 9 0 | 1,124.32 4.40 10.88 0 76.51
Avg 6.60 34.19 || 8.75 0 527.85 4.50 7.05 0 42.06
600 x 300 8.20 22.37 7 0 343.48 4.60 6.82 0 35.01
600 x 600 8.20 116.95 8 0 | 1,845.93 4.80 14.21 0 107.03
600 x 900 6.60 187.37 6 0 | 3,560.81 4.60 22.41 0 178.79
600 x 1200 5.60 228.34 9 30 | 6,458.21 4.80 31.61 0 314.88
Avg 7.15 138.76 7.50 9 | 3,222.02 4.70 18.76 0 158.93
800 x 400 6.40 31.45 6 0 649.27 4.60 15.72 0 94.90
800 x 800 8.60 227.91 7 6 | 4,347.04 4.80 31.75 0 281.16
800 x 1200 9.80 752.30 10 53 7,200 4.40 48.53 0 504.64
800 x 1600 7.40 997.99 10 66 7,200 4.60 72.14 0 807.48
Avg 8.05 502.41 || 8.25 | 37.33 | 5,403.78 4.60 42.04 0 422.04

Table 3.2: Performance comparison between Algorithm 3 and SOCP on pure integer and

mixed integer instances with p = 2

Pure integer Mixed integer
Algorithm 3 SOCP Algorithm 3 SOCP

mXxmn #N T(sec.) #S | %G T(sec.) #N | T(sec.) [[ %G | T(sec.)
200 x 100 7.20 2.45 9 0 8.61 5 1.09 0 2.61
200 x 200 7 7.42 9 0 32.63 5.20 2.51 0 5.79
200 x 300 6.40 10.29 10 0 57.54 4.60 3.49 0 9.10
200 x 400 6.80 17.36 10 0 99.85 4.60 4.77 0 12.79
Avg 6.85 9.38 || 9.50 0 51.19 4.85 2.97 0 7.57
400 x 200 5.80 11.83 10 0 67.18 4.60 5.51 0 14.46
400 x 400 7.20 51.10 10 0 270.70 4.80 12.59 0 26.43
400 x 600 6.80 80.70 8 0 498.25 4.60 20.07 0 38.32
400 x 800 7.40 145.43 10 0 | 1,183.91 4.20 25.87 0 64.15
Avg 6.80 72.27 || 9.50 0 505.36 4.55 16.01 0 35.84
600 x 300 8.40 50.96 7 0 315.68 4.20 13.02 0 30.04
600 x 600 5.80 145.57 9 0 | 1,531.51 4.60 34.46 0 116.49
600 x 900 6.80 283.66 7 5 | 3,595.14 4.80 63.91 0 177.41
600 x 1200 8 641.92 8 42 | 7,078.90 4.60 84.89 0 306.37
Avg 7.25 280.53 || 7.75 | 12.11 | 3,154.53 4.55 49.07 0 157.58
800 x 400 6.80 90.88 7 0 892.74 4.20 29.66 0 125.80
800 x 800 11.40 684.77 7 26 | 6,239.71 4.60 76.56 0 301.19
800 x 1200 10.20 | 1,071.83 10 51 | 7,180.49 4.40 133.84 0 513.50
800 x 1600 9.20 | 1,764.42 10 65 7,200 4.40 195.79 0 659.47
Avg 9.40 902.97 || 8.50 | 39.47 5,698 4.40 108.96 0 399.99

From Tables 3.1-3.2, we observe that, in pure binary and pure integer instances,

there are some cases in which SOCP fails to find even a feasible solution (other than zero).
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According to [61], there is a parameter to change the convergence tolerance. Changing this
tolerance to a smaller value may result in greater numerical precision of the solution, but also
increases the chance of a convergence failure in the algorithm and consequently may result
in no solution at all. According to the manual, the smallest value for this tolerance is 10712
and its proposed value is 10~7. In order to overcome the convergence problem, we examined
different values for this parameter, i.e., {107¢,1077,1078,- .- , 1072}, during the course of this
study. However, we employed 10~¢ and 107! in this paper because these values performed
the best. Specifically, in this computational study, the default value is 107'2. However,
SOCP fails when solving pure binary and pure integer instances. Consequently, for those
instances, we also provide results when the parameter is set to 107%. Note that, since SOCP
fails (especially when the convergence parameter is 107'2) to solve some of the instances, for
any performance profile in this computational study, the graphs are drawn only based on
the instances that are solved by all algorithms.

In light of the above, Figure 3.3 and Table 3.3 show the results on pure binary and
pure integer instances when the parameter is set to 1075, From Figure 3.3, we observe that
our proposed algorithm solves almost 65% of the pure binary instances and almost 25% of
the pure integer instances 10 times faster than SOCP. Also, Table 3.3 shows that SOCP
was able to find a feasible solution (other than zero) for all pure binary and pure integer

instances when the parameter is set to 107°.

3.4.2 Three Objectives (p = 3)

The run-time performance profiles of Algorithm 3 and SOCP for pure binary and
mixed binary instances with p = 3 are shown in Figures 3.4a and 3.4b, respectively, and
the table containing the detailed comparison can be found in Appendix B2. We observe
from Figure 3.4a that our proposed algorithm has solved almost 50% of the pure binary
instances at least 10 times faster than SOCP. Also, it was able to solve 20% of the mixed

binary instances at least 5 times faster than SOCP. We note that, among 160 instances with
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Figure 3.3: Performance profile of instances with p = 2 for the convergence tolerance of

1076

Table 3.3: Performance comparison between Algorithm 3 and SOCP on instances with p = 2
for the convergence tolerance of 10~°

Pure binary Pure integer
Algorithm 3 SOCP Algorithm 3 SOCP

mxn #N | T(sec.) #S | %G T(sec.) #N T(sec.) #S | %G T(sec.)
200 x 100 6.80 1.02 10 0 6.47 7.20 2.45 10 0 6.03
200 x 200 6.40 2.16 10 0 19.99 7 7.42 10 0 28.12
200 x 300 6.20 4.90 10 0 49.93 6.40 10.29 10 0 50.21
200 x 400 8 10.88 10 0 86.83 6.80 17.36 10 0 84.33
Avg 6.85 4.74 10 0 40.80 6.85 9.38 10 0 42.17
400 x 200 6.60 5.58 10 0 60.82 5.80 11.83 10 0 59.17
400 x 400 7.20 21.76 10 0 224.39 7.20 51.10 10 0 254.79
400 x 600 6.40 35.83 10 0 460.68 6.80 80.70 10 0 504.09
400 x 800 6.20 73.57 10 0 | 1,079.14 7.40 145.43 10 0 | 1,129.98
Avg 6.60 34.19 10 0 456.26 6.80 72.27 10 0 487.01
600 x 300 8.20 22.37 10 0 352.47 8.40 50.96 10 0 273.73
600 x 600 8.20 116.95 10 0 | 1,699.75 5.80 145.57 10 0 | 1,581.25
600 x 900 6.60 187.37 10 0 | 3,968.30 6.80 283.66 10 6 | 4,196.68
600 x 1200 5.60 228.34 10 28 | 6,446.24 8 641.92 10 36 | 7,006.16
Avg 7.15 138.76 10 7 | 3,116.69 7.25 280.53 10 10.5 | 3,264.45
800 x 400 6.40 31.45 10 0 638.13 6.80 90.88 10 0 746.86
800 x 800 8.60 22791 10 0 | 3,957.99 11.40 684.77 10 10 | 5,505.12
800 x 1200 9.80 752.30 10 54 7,200 10.20 | 1,071.83 10 51 | 7,055.02
800 x 1600 7.40 997.99 10 65 7,200 9.20 | 1,764.42 10 64 7,200
Avg 8.05 502.41 10 | 29.75 | 4,749.03 9.40 902.97 10 | 31.25 | 5,126.75

pure binary variables, SOCP was able to find a feasible solution (other than zero) for only

54 instances and only solved 40 (out of 54) instances to optimality.

Figures 3.4c and 3.4d illustrate the run-time performance profiles for instances with

pure integer and mixed integer variables, respectively, and the table containing the detailed

comparison can be found in Appendix B2. Observe that although our proposed algorithm
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Figure 3.4: Performance profile of instances with p = 3

requires to solve larger-sized instances (because of the transformation), it has solved 20% of
the pure integer instances and 20% of the mixed integer instances 6 times and 2 times faster
than SOCP, respectively. Also, it is worth mentioning that SOCP was able to find a feasible
solution (other than zero) for only 41 out of 160 instances.

Figure 3.5 shows the run-time performance profiles of the two algorithms for pure
binary and pure integer instances when convergence tolerance is set to 107%, and the table
containing the detailed comparison can be found in Appendix B2. Again, we observe that in
both cases, our proposed algorithm outperforms SOCP. As shown in Figure 3.5a, Algorithm 3

has solved almost 45% of the pure binary instances 10 times faster than SOCP. Similarly,
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from Figure 3.5b, we observe that our algorithm solved 20% of the instances 5 times faster
than SOCP.
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Figure 3.5: Performance profile of instances with p = 3 for the convergence tolerance of
1076

3.4.3 Four Objectives (p = 4)

In this section, we study the performance of Algorithm 3 and SOCP for instances
with p = 4. As an aside, we note that during the course of this study, we realized that as
p increases, SOCP fails on more instances, i.e., it cannot find even a feasible solution (other
than zero), when the convergence tolerance parameter is set to 10712, Specifically, for pure
binary instances, SOCP was able to find a feasible solution (other than zero) for only 137,
54, and 15 instances (out of 160 instances) when p = 2, p = 3, and p = 4, respectively. For
pure integer instances, SOCP was able to find a feasible solution (other than zero) for only
141, 41, and 12 instances (out of 160 instances) when p = 2, p = 3, and p = 4, respectively.
However, Algorithm 3 has been always successful in finding a feasible solution (other than
zero). In fact, Algorithm 3 was not able to solve only 4 out of 1920 instances (in this study)
to optimality within the allotted time limit. Those 4 instances are pure integer with p = 4

and even for them the reported optimality gap is less than 15%.
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Figure 3.6: Performance profile of instances with p = 4

Figures 3.6a and 3.6b show the run-time performance profiles of Algorithm 3 and
SOCP on instances with pure binary and mixed binary variables, respectively. The table
containing the detailed comparison can be found in Appendix B3. As shown in Figure 3.6a,
our proposed algorithm has solved 20% of the instances with pure binary variables at least
7.5 times faster than SOCP. Similarly, Figure 3.6b shows that our algorithm has solved 20%
of the instances with mixed binary instances at least 3 times faster than SOCP.

Figures 3.6c and 3.6d provide the run-time performance profiles of the two solution
methods on instances with pure integer and mixed integer variables, respectively. The table

containing the detailed comparison can be found in Appendix B3. From Figure 3.6c, we
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observe that our proposed algorithm solves almost 20% of the instances with pure integer
variables at least 4 times faster. However, from Figure 3.6d, we observe that for the instances
with mixed integer variables, SOCP outperforms Algorithm 3 by solving almost 20% of the
instances at least 2 times faster than our algorithm. But, there is an important point that
should be considered for this observation. Based on the detailed comparison of the two
algorithms, given in Appendix B3 (Table B3.2), we can observe that SOCP performs better
for only small-sized instances, and as the size of the instances increases, our algorithm tends
to solve instances faster. As an example, for the instances with 200 constraints, the average
times are 9.43 seconds and 13.41 seconds for SOCP and Algorithm 3, respectively. However,
for the instances with 800 constraints, the average times are 545.91 seconds and 478.69
seconds for SOCP and Algorithm 3, respectively.

Figures 3.7a and 3.7b show the run-time performance profiles for pure binary and
pure integer instances, respectively, when the convergence tolerance parameter is set to 107°
for SOCP. The table containing the detailed comparison can also be found in Appendix B3.
From Figure 3.7, we observe that our algorithm solves 20% of the pure binary instances and
20% of the pure integer instances at least 9.5 and 3.5 times faster than SOCP, respectively.
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Figure 3.7: Performance profile of instances with p = 4 and the convergence tolerance of
1076
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3.4.4 Linearization

Note that pure binary and pure integer instances can be linearized and be solved by
integer programming solvers such as CPLEX. However, the focus of this section will be only
on pure binary instances with p = 2 as their linearization is easier and less complicated
compared to other variants of MIL-MMPs; i.e. instances with integer variables or p > 2. As

an example, consider the following objective function,

max (z1 + 22)(Te + x3) = 2129 + L1273 + 35 + Tow3

where z1, 3, and x3 are binary variables. First, it is obvious that #? = z;. Second, any
bi-linear term z;x; where both x; and x; are binary variables can be linearized by adding

the following two constraints and introducing a new binary variable g,

T +x;—1<q

Note that, since the problem is in maximization form, the second constraint is redundant
and can be eliminated. In light of this observation, the linearized objective function is as

follows,

max o +q1 +q2 + @3

st.qr <1, @1 <2 (z172)
G2 S T1, 2 S T3 (z123)
43 < T2, 3 < T3 (z213)
g € {1,0}) Vie{1,2,3}
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Following this approach, we linearized all pure binary instances with p = 2, and Ta-

ble 3.4 provides the detailed comparison between the performance of Algorithm 3, SOCP,

and linearization approach for the pure binary instances with p = 2. Observe that the per-

formance of the linearization method is even worse than SOCP. In many instances, CPLEX

was unable to find a feasible solution (other than zero) for linearized models. Note that, pure

binary instances with p = 2 are in some sense the easiest class of instances for linearization.

So, it is expected that the performance of the linearization technique to be even worse for

other classes or larger values of p.

Table 3.4: Performance comparison between Algorithm 3, SOCP, and linearization method
on pure binary instances with p = 2

Pure binary
Algorithm 3 SOCP Linearization

mxn #N | T(sec.) || #S | %G T(sec.) #S | %G T (sec.)
200 x 100 6.80 1.02 9 0 7.96 10 0 10.19
200 x 200 6.40 2.16 10 0 23.26 10 0 270.82
200 x 300 6.20 4.90 10 0 60.88 10 0 | 2,131.75
200 x 400 8 10.88 10 0 100.76 10 37 | 6,116.51
Avg 6.85 4.74 9.75 0 49.24 10 9.25 | 2,132.32
400 x 200 6.60 5.58 8 0 60.63 10 0 140.56
400 x 400 7.20 21.76 8 0 273.84 10 7 3,320
400 x 600 6.40 35.83 10 0 568.04 10 96 7,200
400 x 800 6.20 73.57 9 0 | 1,124.32 10 97 7,200
Avg 6.60 34.19 || 8.75 0 527.85 10 50 | 4,465.14
600 x 300 8.20 22.37 7 0 343.48 10 0 554.54
600 x 600 8.20 116.95 8 0 | 1,845.93 10 75 | 6,918.70
600 x 900 6.60 187.37 6 0 | 3,560.81 9 97 7,200
600 x 1200 5.60 228.34 9 30 | 6,458.21 0| - -
Avg 7.15 138.76 || 7.50 9 | 3,222.02 || 7.25 | 55.96 | 4,811.46
800 x 400 6.40 31.45 6 0 649.27 10 0 1020.14
800 x 800 8.60 227.91 7 6 | 4,347.04 10 96 7,200
800 x 1200 9.80 752.30 10 53 7,200 1 98 7,200
800 x 1600 7.40 997.99 10 66 7,200 0| - -
Avg 8.05 502.41 8.25 | 37.33 | 5,403.78 || 5.25 | 50.38 4,257.2
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Chapter 4: Exact Solution Approaches for Integer Linear Generalized
Maximum Multiplicative Programs Through the Lens of Multi-objective

Optimization

Due to the importance of GMMPs, several exact approaches exist for solving different
subclasses of GMMPs in the relevant literature. However, the underlying assumption of
(almost) all existing approaches is that all geometric weights are equal to one, i.e. m; = 1 for
alli =1,...,p. Of course, it is known that any GMMP can be transformed into a GMMP
with only unit weights by introducing some new variables and constraints [62]. Specifically,
we need to first change m; to a positive integer number for all ¢ = 1,...,p by multiplying
all of them with a sufficiently large positive number. Afterwards, if there exists m; > 1 for
some i € {1,...,p} then m; — 1 copies of y; should be created and added to the formulation.
We observe that such a transformation can undesirably increase the size of the formulation
significantly (in terms of non-linearity). Hence, one of the main contributions of this study
is that our proposed approaches directly deal with geometric weights without changing the
size of the formulation. Next, we review some of the existing approaches.

For L-GMMPs, a typical solution approach is to use a log-transformation of the objec-
tive function, i.e. >_ m; logy;(x), and then solving the transformed problem (in polynomial
time) using a convex programming solver [63]. However, [3] showed that a faster approach for
solving a L-GMMP is to transform the problem into a Second-Order Cone Program (SOCP)
using the technique introduced by [51] and then solving it using commercial solvers such
as IBM ILOG CPLEX, Gurobi, or FICO Xpress. Since linear programming solvers are sig-

nificantly faster than convex programming solvers (in general), some authors have recently
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shown that even faster algorithms can be developed for solving L-GMMPs which only solve
a number of linear programs |3, 18|.

For IL-GMMPs and MIL-GMMPs, an effective approach is to transform the problem
into a mixed integer SOCP and then solving the problem using IBM ILOG CPLEX, Gurobi,
or FICO Xpress [4, 1]. However, for MIL-GMMPs with p = 2, [4] proposed a faster algorithm
by incorporating the linear programming based approach developed by [3] for L-GMMPs in
an effective branch-and-bound framework. Recently, [1] proposed an even more effective ap-
proach for solving MIL-GMMPs with p > 2 which solves a number of single-objective integer
linear programs and SOCPs to compute an optimal solution. As an aside, we note that, in
this study, one of the algorithms that we have developed is a significantly modified /enhanced
version of the algorithm proposed by [1]. We show that the modified algorithm significantly
outperforms the one proposed by [1] for solving instances of IL-GMMPs because of the new
bounding and cut generation techniques. Moreover, another advantage of the modified al-
gorithm is that, in contrast to the algorithm proposed by [1], it can directly deal with the
non-unit geometric weights.

In light of the above, the main contributions of this study are as follows:

e Developing three new exact algorithms for solving any IL-GMMP with two desirable
characteristics: they only solve a finite number of single-objective integer linear pro-
grams to compute an optimal solution (of a nonlinear problem) and also, they directly

deal with (non-unit) geometric weights.

e Developing a novel procedure for computing dual bounds for IL-GMMPs (which also
works for MIL-GMMPs) and incorporating it in our proposed exact algorithms. The
proposed procedure can compute a dual bound from a feasible solution in linear time
if it is generated in a specific way. To the best of our knowledge, this procedure has

not been employed in any existing methods.
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e Developing an effective cut, the so-called hypotenuse cut, which can be added to the
problem using any feasible solution with strictly positive objective values, and incor-

porating it in our proposed exact algorithms.

e Conducting an extensive computational study with 57600 experiments in which for the
first time (to the best of our knowledge), the performance of three main commercial
mixed integer SOCP solvers, i.e. CPLEX, Gurobi, and FICO Xpress, are compared on
solving IL-GMMPs. Overall, we show that for our test instances, Xpress is the most
reliable commercial mixed integer SOCP solver and is faster than the other commercial
solvers by a factor of at least 10 on many instances. We also compare the performance
of our three proposed algorithms under different single-objective integer programming
solvers, i.e. CPLEX, Gurobi, and Xpress. Overall, we show that for our test instances,
the single-objective integer programming solver of CPLEX aligns significantly better
with our proposed algorithms. All our proposed methods with CPLEX are competitive
with each other but one of them can even outperform the best mixed integer SOCP
solver by a factor of at least 2 on many instances. Furthermore, we show that lineariz-
ing (the objective function of) IL-GMMPs can result in large single-objective integer
linear programs which commercial solvers struggle to solve. Specifically, our proposed
techniques can solve our largest instances in less than 900 seconds while commercial
solvers cannot even find a feasible solution for the smallest linearized instances within
an hour. Finally, it is worth mentioning that, as a side computational effort, we have
compared the performance of our approaches on three different case studies. Interested

readers may refer to Appendices 7.5 to learn about them.

The remainder of this chapter is organized as follows. In Section 4.1, we give pre-
liminaries. In Section 4.2, we introduce a high-level description of our proposed algorithms
and also their key operations. In Section 4.3, the detailed descriptions of the proposed algo-
rithms are given. In Section 4.4, an extensive computational study is provided. Finally, in

Section 7.3, some concluding remarks are provided.
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4.1 Preliminaries

An IL-GMMP can be stated as

P
max Hyfl
i=1

Ax < b

x,y=>0, xeB™ xZ", yeR’,

where n; and n; represent the number of binary and integer decision variables, respectively,
D is an p x n matrix where n := n,+n;, d is an p-vector, A is an m x n matrix, and b is an m-
vector. For notational convenience, we partition the index set of variables N := {1,2,...,n}
into binary B and integer Z. In this paper, the sets X := {x € B™ x 2" : Ax < b, = > 0}
and Y :={yeRP:3xe X, y=Dx+d, y= 0} represent the feasible set in the decision
space and the feasible set in the criterion space, respectively. We usually refer to x € X as a

feasible solution and to y € ) as a feasible point (y is the image of @ in the criterion space).

Assumption 4.1. We assume that m; > 0 and it is not necessarily integer for all ¢ €

{1,...,p}.

Assumption 4.2. We assume that X is bounded (which implies that ) is compact) and
that the optimal objective value of the problem is strictly positive, i.e. there exists a y € Y

such that y > 0.

As an aside, we note that the assumption that there exists a y € )) such that y > 0
is not restrictive as it can be checked in advance due to the fact that y; will naturally take
integer values for any i € {1,...,p} in Problem (4.1) when D and d contain only integer
entries/components. So, one can solve a feasibility problem in advance to identify whether

there exists y € ) such that y; > 1 for all i € {1,...,p}.
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As mentioned earlier, an IL-GMMP can be reformulated as a mixed integer SOCP
if 7; is a positive integer for all i« = 1,...,p [51]. In this section, we first review how this
reformulation can be done. Observe that by introducing a new non-negative variable, v, and

a geometric mean constraint, Problem (4.1) can be reformulated as follows,

p

It is evident that if & is the optimal objective value of the reformulated problem, then
D
> i

751" is the optimal objective value of Problem (4.1). Let k be the smallest integer value
such that 2¥ > ¥ | ;. By introducing a set of non-negative variables and constraints, the

geometric mean constraint can be replaced as follows:

OgT;g Té;—llTé;l forj=1,...,2k_l andl=1,...,k—1
i—1 3
0<7 =y for j= (>, m)+1,....(>,m)andi=1,..p
=1 =1
P
0<T7 =7 for j = (Zwl)+1, ok
I=1
yey

The above formulation is a mixed integer SOCP since any constraint of the form
{u,v,w = 0 : u < \Jvw} is equivalent to {u,v,w = 0 : 4/u? + (*5%)? < “5%}. Now, one
can use a commercial mixed integer SOCP solver such as IBM ILOG CPLEX, Gurobi, and
FICO Xpress, to solve any IL-GMMP. However, the goal of this paper is to develop effective

solution approaches based on the following definition and theoretical results.
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Definition 4.1. A feasible solution @ € X is called efficient, if there is no other ' € X’ such

that

vi <y, Vie{1,2,...,p}

vi <y, for at least one i € {1,2, ..., p},

where y := Dx + d and y' := Dax’ + d. If x is efficient, then y is called a nondominated
point. The set of all efficient solutions is denoted by X'z. The set of all nondominated points

is denoted by Yy and referred to as the nondominated frontier.

Proposition 4.1. An optimal solution of Problem (4.1), denoted by x*, is an efficient
solution and therefore its corresponding image in the criterion space, denoted by y* where

y* = Dx* +d, is a nondominated point.

Proof. Suppose that x* is an optimal solution of Problem (4.1) but it is not an efficient
solution. By definition, this implies that there must exist a feasible solution denoted by

x € X that dominates x*. In other words, we must have that

yr <y for at least one i € {1,2, ..., p}

where y := Dx+d. In addition, by assumptions of Problem (4.1), we know that m; > 0 for all
p p
i=1,...,p and y* > 0. Therefore, we must have that 0 < [[(y¥)™ < [Jy*. Consequently,
=1 i=1

(2

x* cannot be an optimal solution (a contradiction). O]

Proposition 4.1 indicates that

p

P
max y;”:maxl |yf’,
yey o7 yeVN i1
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and therefore, as we discussed earlier, an IL-GMMP is a special case of the problem of
optimization over the efficient set [64]. Hence, instead of searching the entire feasible set, we
propose algorithms which look for an optimal point of Problem (4.1) by searching over the
set of nondominated points. We next present a critical proposition and corollary motivated
by the study of [3] that result in generating effective cuts during the course of our proposed

algorithms.

Proposition 4.2. For all y > 0 and ™ > 0, y is the unique optimal point of the following
L-GMMP,

p p p
) T
max yi' oy =0, —Vi S Wi}-
Proof. 1t is known that every L-GMMP has a unique optimal point [6]. So, let y* be the

optimal point of the given L-GMMP. In order to find y*, we rewrite the given L-GMMP as

the following convex optimization problem,

P P P
y* e argmin{ — Zm log(y;) : y =0, Z @yi < Zm}
i=1 i=1 i=1

By assuming that y € R? (rather than y € RY), we relax the problem to obtain,
p P p

YR € argmin{ — Zm log(y;) : Z — i — Z?Ti < 0}.

=1 =1

i=1

The KKT conditions of the relaxed problem are as follows,

+— =0 Vie{l,...,p}
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where 7 is the dual variable associated with constraint >, %yz —>F  m < 0. It is evident
that y5, = y and = 1 are feasible for the KKT condit;ons. Moreover, y > 0, and
consequently, y* = y. O]

As an aside, in Proposition 4.2, the set {y € R? : y > 0, i %yl < ﬁ]m} can be
viewed as a right-angled triangle when p = 2 and its generalizationzz(lfo; highelrz(liimensions)
when p > 2. So, the proposition suggests that for such a generalized right-angled triangle
in the criterion space, the optimal point is always on the hypotenuse and can be computed
easily. An illustration of Proposition 4.2 can be found in Figure 4.1 when p = 2. Specifically,
in Figure 4.1a, a feasible point y > 0 in the criterion space is shown and in Figure 4.1b, the

triangle for which g is optimal for a given vector of geometric weights 7 > 0 is shown where

the level curve basically represents [ [7_, yi* = [ [}, 4/

level curve
at optimal point

Y2
®
Y2

(U1, 72)

Y

U1

(a) A feasible point (b) The dominated triangle (C) The hypotenuse cut

Figure 4.1: An illustration of Proposition 4.2 and its corollary when p = 2

Corollary 4.1. Let y > 0 and y* represent a feasible point and the optimal point of an
p T p

IL-GMMP (with feasible set V), respectively. If Y < {y eRP:y >0, —y; < D, 7ri}
i=1 Yi i=1
p . p
then we have that y* = y. Otherwise, if Y & {y eRP:y >0, > gyi < D) m} then either
i=1Yi i=1

p T p
y* =7 ory*e{yey: > yfyz > 217@}
i=1 Yi i=
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Corollary 4.1 suggests that, for any strictly positive feasible point y € ), the following

cut (or half space),
p

p
PIETEDI
i=1 7 i=1

can be added to an IL-GMMP because this inequality does not cut off its optimal point. We
sometimes refer to this inequality as the hypotenuse cut. An illustration of the hypotenuse
cut when p = 2 can be found in Figure 4.1c when p = 2. Note that one can write the proposed
cut in the form of strict inequality, i.e. >, based on Corollary 4.1 and that obviously results
in a stronger cut but to avoid numerical issues, we use a weaker cut. Also, note that in this
paper, we introduced the hypotenuse cut in the context of IL-GMMPs but one can easily
infer that the same cut is valid for any GMMP. Next, we present a theorem that plays a

significant role when computing a dual bound in our algorithms.

Theorem 4.1. For a vector of non-negative real numbers (¢, ..., ¢,) and a vector of positive

real numbers (my, ..., m,), the following inequality,

P .
T T pfl ™6 Lia i
c 1C 2 C7rp < 1=
1 9 e o Zp ] )
i=1 T

holds.

Proof. The proof of this theorem is based on the Arithmetic Mean-Geometric Mean (AM-

GM) inequality [65]. For a vector of non-negative real numbers (ci,...,¢,) and a vector of
positive real numbers (wy, ..., w,) with Y>>, w; = 1, the following inequality,
p

w1 w2 w
Cp Cg~...C)0 <Zwici,
i=1

is known as the AM-GM inequality. So, by setting w; = Zp”—w in the AM-GM inequality

j=1"T7

for all i € {1,...,p}, we have that,
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sl T Tp D

i X Y1 Zui=1 TG
G 5 .. Cp <<
D1 i
Hence,
P . 4
T T2 Tp Xj=17j < 21:1 6
ey’ ...c < ==
P P
i=1 T
and the result follows. O]

Theorem 4.1 implies the following critical remark for computing dual and primal

bounds for IL-GMMPs.
Remark 4.1. If y is an optimal point of the following integer linear program,
p
Y € arg max { Zmyi Ty €e y},
i=1

where 7 > 0, then the following inequalities,

p p D — Zz 1T
. ) i—1 TiYi

| |y,~m<maxl |yf< (—11,1 ) ,

i1 yeY - 17

hold.

4.2 High-level Description and Key Operations

In this section, we first provide a high-level description of our proposed algorithms
and then, we provide a detailed description of their key operations. First, observe that
the nondominated frontier of a multi-objective integer linear program is discrete and finite
because we assumed that A is bounded. An illustration of the nondominated frontier when
p = 2 can be found in Figure 4.2a.

In each iteration, the proposed algorithms attempt to compute a nondominated point
(if possible) in the criterion space, denoted by ¥y, using a specific operation. This operation

is specifically designed based on Remark 4.1 and its details are given in Subsection 4.2.2.
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Y2 . Y2 .
[ ] [ ]
i - Y - Ui
(a) Nondominated frontier (b) A nondominated point (c) The hypotenuse cut

Figure 4.2: An illustration of the workings of the proposed algorithms in the first iteration
when p = 2

In other words, y results in computing both primal and dual bounds. An illustration of y
obtained in the first iteration when p = 2 can be found in Figure 4.2b.

Next, the proposed algorithms add the so-called no-good constraint to the formulation
(see Section 4.2.1 for details of no-good constraint). The purpose of the no-good constraint
is to ensure that (only) the obtained feasible solution associated with g in the decision
space, i.e. &, will be excluded from the search in the future iterations. Note that a no-
good constraint may not have an impact on the feasible set in the criterion space (in a single
iteration) because there may exist multiple solutions in the decision space whose image in the
criterion space is exactly y and the algorithms will only remove the one that they obtained
(in a single iteration). The algorithms (if y > 0) also add a hypotenuse cut based on y to the
problem to remove the parts of the criterion space that cannot contain points better than
y. An illustration of the hypotenuse cut can be found in Figure 4.2¢ where y is the optimal
point for the triangle and hence the triangle (except its hypotenuse) is removed from the
search.

The algorithms then repeat the process explained above in the remaining feasible
region and will eventually find a solution that is optimal for Problem (4.1), i.e. an IL-

GMMP, with respect to a given user-specified optimality gap tolerance. Specifically, in each
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iteration, the global primal and dual bounds will be updated and the algorithms terminate as
soon as the optimality gap falls below a given threshold. Note that we later, in Section 4.3,

show the correctness of our algorithms through Proportions 4.3-4.5.

)1 1
(a) Top region (b) Right region

Figure 4.3: An illustration of a possible search strategy

The process explained above is the underlying idea of all our proposed methods.
However, they employ different search mechanisms. For example, one algorithm searches
the remaining region in Figure 4.2¢ directly and another algorithm first decomposes it into
two parts (because p = 2 in this example) and then searches each one independently. An
illustration of such a decomposition can be found in Figure 4.3 in which the remaining
search region in Figure 4.2c is decomposed into two parts including top and right regions.
In Figure 4.3 the top and right regions are created based on the observation that the region
dominated by a nondominated point g, i.e. {y = 0 : y < y}, can be removed from the

search region. Next, the key operations used in our algorithms are explained.

4.2.1 No-good Constraint

As mentioned earlier in this section, no-good constraints, also known as tabu con-
straints [56, 59, 60|, play an important role in our proposed algorithms. The underlying idea
of a no-good constraint is to exclude a given feasible solution &’ € X’ from the search (in the

future iterations). With this in mind, if X < {0,1}", i.e., n; = 0 or I = &, then a no-good
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constraint can be stated a follows,

2wt ) (- =1, (4.2)
jes° (x’) jest (=)

where S%(2') := {j € B : 2} = 0} and S*(a') := {j € B : 2} = 1}. This implies that
no-good constraints for problems with only binary decision variables are naturally linear.
Unfortunately, for problems with general integer decision variables, no-good constraints are
naturally non-linear [57]. Although the linearization of such non-linear constraints is possible,
due to the computational complexity that will be added to the problem, it is more convenient
to first convert all the integer variables to binaries and then add the linear no-good constraints
to problems. Due to this reason, in the rest of this paper, whenever we want to solve an
IL-GMMP by the proposed algorithms, we assume that all variables are binary, i.e. Z = &
and n = n,. Note that since we have assumed that X is bounded, then for any integer
decision variable, x, a global upper bound should be computable, i.e. x < u. For example,
by maximizing the value of x over the linear programming relaxation of the feasible set in the
decision space, i.e., X without the integrality condition, a global bound can be computed.
Hence, the variable z can be replaced by introducing v := |logau| + 1 new binary variables

as follows,
=202 + 2 + .+ 20 2,

Also, we assume that the following constraint is also added when using the transformation,
02 + 2 4+ .+ 2072, <.

In light of the above, in our proposed algorithms, we maintain a list of feasible points
and their corresponding solutions, denoted by POOL, found during the course of these algo-

rithms. Specifically, whenever a feasible point ¢y’ and its corresponding solution «’ is found,
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(x’,y") will be added to POOL. For each («,y’) € POOL, the proposed algorithms will add
a no-good constraint of the form (4.2), to ensure that @’ will be excluded from their search

in the future iterations.

4.2.2 Weighted Sum Operation

Following Proposition 4.1, any efficient solution whose image in the criterion space
lies in middle section of the nondominated frontier (and not its endpoints) is intuitively
expected to be a high-quality feasible solution for Problem (4.1). So, such a solution is
expected to provide a good (global) lower/primal bound for the problem. Therefore, the
proposed algorithms attempt to compute such a locally efficient solution in each iteration.
Note that the reason for using the term ‘locally’ is that in each iteration the algorithms
remove a set of feasible solutions from the problem by adding some constraints. With this in
mind, the locally efficient solution will certainly be a nondominated point for the restricted
feasible set but not necessarily for the entire problem.

To obtain a locally efficient solution (if possible), we will use a well-known result
in multi-objective optimization (see for instance [49]): optimizing any positive weighted
summation of the objective functions over a non-empty feasible set must return an efficient
solution of that particular feasible set. In light of this observation, in this research, we
simply assume that the weights are given by the vector w > 0, and therefore, we maximize
> wy; over y € Y but with some additional constraints.

Note that the additional constraints include the no-good constraints as well as the
hypotenuse cuts. Therefore, the solution returned by solving the weighted sum optimization
after adding such constraints (in particular the no-good constraints) is not guaranteed to be a
true efficient solution for the corresponding multi-objective problem without additional con-
straints. However, an optimal solution (if there exists any) must be efficient for the restricted
problem, i.e. the multi-objective optimization problem with the additional constraints. That

is the reason that we call such an optimal solution a locally efficient solution.
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In light of the above, the weighted sum optimization problem employed by our algo-

rithms, denoted by WSO(w, POOL, 1), can be stated as follows,

p
(Z,y) € argmax {Zwiyz- ;

i=1
ye,
yi = i Vie{l,---, p}
P P
Z —y = ) W V(z',y") € PooL with ¢’ > 0
i=1 Yi i=1
Z z; + Z (1—z;)=1 V(' y)e POOL},
JESO () jesSt(x’)

where I > 0 is the vector of lower bound values for y that defines a search region in the

criterion space. Each algorithm in this study updates the vector l according to its underlying

search mechanism in each iteration.

Remark 4.2. Due to Remark 4.1, after solving WSO (7, ¢, 0), global primal and dual bounds

for Problem (4.1), i.e. maxyey [ [}_, ¥/, can be computed in linear time,

p p p N\ 2P
(o <ot < (Z58) ™"
21':177'2'

i=1 i=1
Similarly, after solving WSO(m, POOL, 1), global primal and dual bounds for the restricted

problem, i.e. max,cy [ [}_, 47" where Y is the feasible set of WSO(#r, POOL, 1) in the criterion

space, can be computed in linear time,

p p p N\ 2P
. ) i—1 TiYi

Hy/” < ma,XHyZ“ < (—1,31 : 1) .

i=1 yey i 2

i=1 i
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4.3 Proposed Algorithms

In this section, we provide a detailed description of our proposed algorithms and the

main reasons for developing them.

4.3.1 The Criterion Feasible Set Shrinking Algorithm I

The Criterion Feasible Set Shrinking Algorithm I (CFSSA-I) is the simplest but the
most effective algorithm (according to our numerical results) that we have developed. The
algorithm maintains three pieces of information including: a pool of solutions found during
the search denoted by POOL, a global upper/dual bound denoted by Gyg, and a global
primal /lower bound denoted by Gpg. At the beginning, POOL is empty, and we set Gyp =
+00 and Gpg = —oo. The algorithm iteratively shrinks the feasible set in the criterion space
until it becomes empty and/or the optimality gap falls below a given threshold. At the end,
the algorithm returns the best solution found and its image in the criterion space, denoted
by (x*,y*).

In each iteration, CFSSA-I first checks whether Gyg — Grg = ¢; and GUE—;SLB > g9
hold, where €1, g5 € (0, 1) are the user-defined absolute and relative optimality gap tolerances.
If at least one of these conditions is not satisfied, then the algorithm terminates. Otherwise,
the algorithm calls WSO(m, POOL,0) to compute (Z,y), i.e. a locally efficient solution
and its image in the criterion space. If (Z,y) = (null,null), i.e. the problem is infeasible,
then the restricted feasible region is empty, and therefore, the algorithm terminates after
returning (x*, y*). In other words, if the WSO operation returns null value, the restricted
region is empty of feasible solutions meaning that the current best solution is optimal.
However, if (Z,y) # (null,null), then (&,y) will be added to POOL to be used in the

future iterations. Also, the global lower bound and upper bound will be updated based on

p

Remark 4.2. Specifically, the algorithm first updates the primal bound, meaning if [ [}_, 7 >

GLp then the best feasible solution known, i.e. (x*,y*), will be set to (&,y) and Gpp will
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be set to [[_, g7*. Afterwards, the global dual bound will be updated by setting Gyg to

(%)ZLW- A precise description of CFSSA-I can be found in Algorithm 4 and its
1=1"1?

correctness is shown in Proposition 4.3.

Input: A feasible instance of Problem (4.1)
List.create(PooL)

G « —0; Gy « +®

SearchDone «— FALSE

while SearchDone = FALSE do

if Gup —GLg = ¢1 ¢ G‘Jgi;sw > g5 then
(&,9) — WSO(w, Poor, 0)

if (Z,9) #(null,null) then
PooL.add((Z,9))

if [T°_, 97" > GLp then

*y*) < (2,9)
GLB <« Hf=1 gfi

(x

end

P o,
GuB « <Zf=1ﬂﬂz>2‘:1 ‘

2?:1 i

end
else
‘ SearchDone < TRUE

end

end
else
SearchDone « TRUE

end

end

return (z*,y*)

Algorithm 4: CFSSA-I
Proposition 4.3. CFSSA-I solves a finite number of single-objective integer linear programs
to compute a solution that is optimal for an IL-GMMP with respect to a given user-specified

optimality gap tolerance.

Proof. First note that hypotenuse cuts are valid by Corollary 4.1 and hence they do not (neg-
atively) impact the correctness of CFSSA-I. So, we do not consider them in this proof. With
this in mind, observe that the number of feasible solutions of an IL-GMMP is finite because

X is bounded by Assumption 4.2. In each iteration, CFSSA-I finds a feasible point/solution
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by solving an integer linear program through calling the weighted sum operation. Also, in
each iteration the obtained solution will be excluded from the search because the algorithm
adds it to the tabu list, i.e. POOL. Note that for each solution in POOL, its corresponding
no-good constraint will be added to the formulation of the weighted sum operation. So,
in the worst case scenario, CFSSA-I will enumerate all feasible solutions before finding an

optimal solution. So, the result follows. O

4.3.2 The Criterion Feasible Set Shrinking Algorithm II

We start this subsection by providing an observation about CFSSA-I, i.e. Algorithm 4.
That is, in theory, it is possible to have an instance in which many feasible solutions in the
decision space have exactly the same image in the criterion space. So, in CFSSA-I, it
is possible that WSO(7r, POOL, 0) returns the same feasible point, denoted by g, in the
criterion space in different (consecutive) iterations. Of course, because we use no-good
constraints, the solutions in the decision space are certainly different in each iteration of
CFSSA-I but their image in the criterion space can be the same. This observation indicates
that it is possible that CFSSA-I performs not well for such instances. As an aside, it is
worth mentioning that in our computational study, this never happened. However, due to
the importance of this issue, we next discuss a simple approach to resolve this issue when
y > 0 and present a new algorithm, CFSSA-II, based on that. Note that we simply assume
that y + 0 does not occur, i.e. none of the components of the vector y can be zero.
This is because based on Assumption 4.2 the optimal objective value of an IL-GMMP is
strictly positive. Hence, one can simply add the condition y; > € for all i« = 1,...,p to
the formulation of an IL-GMMP where € is a sufficiently small positive value. Adding these
constraints guarantees that only feasible points with strictly positive objective values will be
produced during the course of our algorithms. Note that one way to compute € is to solve a

max-min optimization problem, i.e. € = maxyey min(yy,...,yp).
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We first note that at any iteration of Algorithm 4, after calling WSO(m, PooL, 0),

(z,y) will be returned and will be added to PooL if (&, y) # (null, null). So, we know that

at the next iteration of Algorithm 4, the following hypotenuse cut,

exists in the model corresponding to WSO(m, POOL,0). Observe that, as mentioned in

Section 4.1, we could write this cut in the form of strict inequality based on Corollary 4.1.

Hence, if we use the strict inequality, the feasible point y can never be computed again in

any iteration of Algorithm 4 and this resolves the issue that we mentioned above.

Input: A feasible instance of Problem (4.1)
List.create(PooL)
GrLp « —0; Gup « +®©
SearchDone < FALSE
while SearchDone = FALSE do
if Gup—GLp 2 ¢e1 8 GU%;SLB > g5 then
(&,9) — WSO(w, Poor, 0)
if (zZ,9) #(null,null) then
Poovr.add((Z,y))
if H?:l "_17?7 > Grp then
(x*,y*) < (2,7)
Gue < 1], @Z”
end

y DY AR
P mig i=1
Gup < <7Lé?1 z )

i=1"1

if y > 0 then
~ s
e (T, T
(&,9) — WSO(#,PooL, 0)

‘ SearchDone «— TRUE
end
else
if Hle QZ” > G then
(x*,y*) < (2, 9)
GLp < Hf:l 17:7
end
Poovr.add((z,9))

end

end
end
else
‘ SearchDone < TRUE
end

end
else

‘ SearchDone «— TRUE
end

end
return (z*,y*)

Algorithm 5: CFSSA-II

if (@,9) =(null, null) or >7_, #;5; < YF_; m; then
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However, using such strict inequality gives rise to numerical issues. So, instead,
we propose to simply check the remaining search region at the end of each iteration for
identifying whether there exists any feasible point, denoted by ¥, which can strictly satisfy
the hypotenuse cut associated with y. If there exists no such feasible point, then the search
is over. Otherwise, if ¥ > 0, we can add a new hypotenuse cut based on y and this results in
avoiding the generation of g in future iterations. Moreover, we can update the global primal
bound based on y. Now the only remaining question is how to compute y at the end of
each iteration. In order to do so, we can call the operation WSO (7, POoOL, 0) where 7; = g
for all i € {1,--- ,p}. Obviously, the objective function of WSO(7r, POOL, 0) is simply th;
left-hand-side of the hypotenuse cut associated with y. So, if the optimal objective value of
WSO(#, PooL, 0) is not strictly greater than > | m;, which is the right-hand-side of the
hypotenuse cut associated with gy, then there is no feasible solution that can strictly satisfy
the hypotenuse cut associated with y.

In light of the above, a precise description of CEFSSA-II can be found in Algorithm 5

which is similar to Algorithm 4 but has some additional lines, i.e. see Lines 14-23. Also, the

correctness of CFSSA-IT is shown in Proposition 4.4.

Proposition 4.4. CFSSA-II solves a finite number of single-objective integer linear programs
to compute a solution that is optimal for an IL-GMMP with respect to a given user-specified

optimality gap tolerance.

Proof. Similar to the proof of Proposition 4.3. The only difference is that in each iteration

one additional weighted sum operation may be called. O

4.3.3 The Criterion Feasible Set Shrinking Algorithm III

The third algorithm, the so-called CFSSA-III, is a significantly modified /enhanced
version of the algorithm proposed by [1]. The two main differences are as follows. First,
the hypotenuse cut does not exist in the algorithm proposed by [1]. Second, to compute a

dual bound at each iteration, the algorithm proposed by [1] simply relaxes the integrality
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conditions and then solves the relaxed problem after reformulating it as a SOCP. So, not
only additional SOCPs have to be solved in the algorithm proposed by [1] but also the
obtained dual bounds are often significantly weaker. In addition, because of using SOCP
solvers for computing dual bounds, the algorithm proposed by [1| cannot directly handle
non-unit geometric weights as the size of the SOCP reformulation highly depends on the
geometric weights.

CFSSA-IIT maintains a queue of nodes, denoted by TREE. Each node in the queue
contains two vectors denoted by I and UB. The point [ is a lower bound point in the criterion
space that defines a search region, and UB is a dual bound for the associated search region.
We initialize the queue (of nodes) by I = 0 and UB = +oc0. Similar to CFSSA-I and CFSSA-
II, CFSSA-IIT maintains three other pieces of information including PooL, Gyg, and Gpg.
At the beginning, POOL is empty and we set Gyg = 4+ and Gy = —o0. The algorithm
explores the queue as long as it is nonempty and Gyg — Grg = ¢; and GUE—;SLB > g9. At
the end, the algorithm returns the best solution found and its image in the criterion space,
denoted by (x*,y*). Next, we explain how each node of the queue is explored.

In each iteration, the algorithm pops out a node from the queue and denotes it by
(I, UB). Note that when a node is popped out from the queue then that node does not
exist in the queue anymore. Also, note that, in this study, we use the best-bound strategy to
select a node (for being popped out) because we have numerically observed that this strategy
performs the best. Therefore, whenever a node is popped out, the Gyg can be updated as
we know that the selected node contains the highest upper bound. The algorithm next calls
WSO(mr, PooL, 1) to compute (&, y). Afterwards, if (Z,y) # (null,null) then the algorithm

does the following steps:
e It adds (z,y) to POOL.

o It sets UB to (%)Zﬁ’:lm because this is a new dual bound for the node.

i=1"17
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e The algorithm updates the global primal bound and the best solution found based on
(. 9).
o If there still exists a chance of finding a better solution in this node, i.e. UB—Gyyp > &

and %SLB > &9, it will be decomposed into p new nodes. The difference between

the new nodes are simply their corresponding search regions. Specifically, for each
i € {l,...,p}, the node (li, UB) will be added where I’ defines its associated search

region such that I = [; for each j € {1,...,p}\{i} and I} = 7.

Input: A feasible instance of Problem (4.1)
Queue.create(TREE)

List.create(PooL)

l —0; UB « 4+

TreEe.add(l, UB)

GLB < —0; Gy « +®

SearchDone < FALSE

while not Queue.empty(TREE) & SearchDone = FALSE do
TREE.PopOut(l, UB)

Gyup < UB

if Gup—GLp =>¢e1 GUE*SSLB > g9 then
(&,9) — WSO(w, Poor,1)

if (Z,9) #(null,null) then

4 i
UB « (Zggl miTi >21:1 7

i=1T
Poovr.add((Z, 7))
if [T, 97 > GLp then
(w*vy*) - (w7g)
Gue < [}, 7"
end
if UB-GLg =2¢1 & 7UB7§LB > g2 then
foreach i € {1,2,..,p} do
1
Iy

TrEE.add(l?, UB)

end

end

end
end
else
| SearchDone « TruE
end

end
return (z*, y*)
Algorithm 6: CFSSA-III
In light of the above, a precise description of CFSSA-III can be found in Algorithm 6

and its correctness is shown in Proposition 4.5. As an aside, we note that a similar approach

used for modifying CFSSA-I (to be transformed into CFSSA-II) can be applied to CFSSA-
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ITI. However, we do not report the performance of such a modified algorithm in this study

because we numerically observed that it does not improve the solution time for our instances.

Proposition 4.5. CFSSA-III solves a finite number of single-objective integer linear pro-
grams to compute a solution that is optimal for an IL-GMMP with respect to a given user-

specified optimality gap tolerance.

Proof. Similar to the proof of Proposition 4.3. The only difference is that CFSAA-III de-
composes the search region of each iteration into at most p (smaller) search regions (rather
than 1) at the end of each iteration. By construction, the union of the search regions is
exactly the original feasible set. Also, because the tabu list, i.e. POOL, is defined globally in
CFSSA-III, any feasible solution found in each iteration cannot be found in any subsequent
search regions. So, in the worst case scenario, CFSSA-III will enumerate all feasible solutions

before finding an optimal solution. m

4.4 Computational Study

In this section, we conduct an extensive computational study using three commercial
solvers including CPLEX 12.7, Gurobi 8.1.1, and Xpress 8.5.6. We implement CFSSA-I,
CFSSA-II, and CFSSA-IIT in C++ and compare their performances when different com-
mercial solvers are employed for solving single-objective integer linear programs arising
during the course of these algorithms. Also, as shown in Section 4.1, an IL-GMMP can
be reformulated as a mixed integer SOCP and therefore, can be solved by appropriate
solvers. So, in this computational study, we also compare the performance of the mixed
integer SOCP solvers of CPLEX, Gurobi, and Xpress. The instance generator and the
C-++ implementation of the algorithms used in this computational study can be found in

https://github.com /paymanghasemi. The computational experiments are conducted on a

Dell PowerEdge R360 with two Intel Xeon E5-2650 2.2 GHz 12-Core Processors (30MB),

128GB RAM, the RedHat Enterprise Linux 7.0 operating system, and using a single thread.
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Both the absolute and relative optimality gap tolerances, e; and &5, are set to 1079 in this
computational study. Also, a time limit of 3600 seconds is imposed for solving each instance
for all algorithms.

In our computational study, a total of 2400 instances are generated and solved with
different geometric weights using different algorithms/solvers. Hence, a total of 57600 experi-
ments are conducted to complete this computational study. Specifically, for each p € {2, 3,4},
we generate 800 instances and solve each one using different geometric weights shown in Ta-
ble 4.1. For example, for instances with p = 2, the vector of geometric weights, i.e. 7,
can take 5 different values, i.e. (1,1) (1,2), (2,1), (1,3), and (3,1), in this computational
study. Note that in our computational study, we do not generate instances with p > 4 to
avoid numerical instability. Theoretically, all solution methods discussed in the paper should
handle any IL-GMMPs with any arbitrary value of p. However, in practice, as p increases,
the optimal objective value of Problem (4.1) tends to grow dramatically which directly or in-
directly result in numerical instabilities in all existing solution methods/solvers. Developing
custom-built exact algorithms for solving IL-GMMPS that are guaranteed to not run into
objective-value-caused numerical issues for large values of p is currently an active research
of the authors.

Table 4.1: Different geometric weights for each value of p

p=4 p=3 p=2

Zle T =4 (1,1,1,1) (2,1,1), (1,2,1), (1,1,2) (1,3), (3,1)

P m=3 - (1,1,1) (1,2), (2,1)

i=1

Zle ur =2 - - (171)

Now, we explain how the instances are generated. For each p € {2,3, 4}, two classes of
instances including pure integer (n; = n) and pure binary (n, = n) instances are generated.
Each class contains 20 subclasses of instances based on the dimensions of the matrix A,, .,
and each subclass contains 20 instances. We assume that m € {200, 400,600, 800, 1000}

and n = am where a € {0.5,1,1.5,2}. For example, our smallest subclass is 200 x 100
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with m = 200 constraints and n = 100 variables, i.e. a = 0.5, and our largest subclass is
1000 x 2000 with m = 1000 constraints and n = 2000 variables, i.e. a = 2. The sparsity
of matrix A is set to 50%. The components of vector b and the entries of matrix A are
randomly drawn from discrete uniform distributions [50, 150] and [10, 30], respectively. We
set the components of vector d equal to zero. The sparsity of each row of the matrix D
was also set to 50%, and its components were drawn randomly from a discrete uniform
distribution [1,10]. Note that, since all constraints that are defining the set X are in the
form of < inequality and all coefficients of matrix A are nonnegative, the set X is bounded.

As mentioned in Section 4.2, each integer decision variable should be replaced by (a
set of) binary decision variables when using our proposed algorithms, i.e. CFSSA-I, CFSSA-
II, and CFSSA-III. However, this is not required when solving an instance using (mixed
integer) the SOCP solvers. Since the maximum value for components of vector b is 150 and
the minimum value for entries of matrix A is 10, each integer decision variable can take a
maximum value of 15. Therefore, the integer variable z; is replaced by four binary decision

variables and one additional constraint as follows,

x; 1= 2y + 22, + 4z, + 82,

Ziy + 221'2 + 421'3 + 821‘4 < 15.

Note that the additional constraint is redundant and there is no need to add it to the
problem. Overall, for each of our pure integer instances, the number of decision variables
increases by a factor of 4 when using our proposed algorithms.

In this computational study, we frequently use two types of charts for comparing the
performance of different algorithms/solvers. The first one is a specific bozplot in which on the
horizontal axis different algorithms are shown, and on the vertical axis the run time ratio is
shown. Specifically, for constructing a boxplot, for each instance and for each algorithm, we

need to compute the ratio of the run time of the algorithm on the instance to the minimum
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of the run times of all algorithms (used in the boxplot) on the same instance. Hence, if the
ratio is closer to one, then it is better. Another tool that we use is performance profile [52]
which provides more details compared to a boxplot (but it does not look as nice/neat as a
boxplot).

A performance profile presents cumulative distribution functions for a set of algo-
rithms being compared with respect to a specific performance metric, i.e. the run time in
this study. Similar to our boxplots, the run time performance profile for a set of algorithms
is constructed by computing for each algorithm and for each instance the ratio of the run
time of the algorithm on the instance and the minimum of the run times of all algorithms on
the instance. The run time performance profile then shows the ratios on the horizontal axis
and, on the vertical axis, for each algorithm, shows the percentage of instances with a ratio
that is smaller than or equal to the ratio on the horizontal axis. This implies that values in

the upper left-hand corner of the graph indicate the best performance.
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Figure 4.4: Comparison between the algorithm proposed by [1], the so-called B-and-B, and
CFSSA-III on pure binary instances for unit geometric weights

As mentioned in the Introduction and Section 4.3.3, CFSSA-III is a modified/en-
hanced version of the algorithm proposed by [1]|, the so-called B-and-B. Figure 4.4 is a
boxplot for comparing the performance of these two algorithms on pure binary instances.
Note that each segment in the figure is independent of others as they represent different

classes of instances (due to the difference in their values of p). In other words, in each
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segment, the ratios are calculated based on the minimum of the solution times reported by
only the two algorithms listed in the segment. We also note that the C+-+ implementation
of B-and-B is publicly available and uses CPLEX. Moreover, B-and-B cannot deal with the
non-unit geometric weights directly and similar to CFSSA-III replace any general integer
decision variable with a new set of binary decision variables. Therefore, in order to create
the boxplot, we only used CPLEX in CFSSA-III, we set the geometric weights equal to one,
and we only used the class of pure binary instances for each p € {2,3,4}. Observe from
Figure 4.4 that CFSSA-III significantly outperforms B-and-B. By comparing the medians,
the run time of B-and-B is around 1.5 times greater than CFSSA-III. For some instances
with p = 2, the run time of CFSSA-III is around 10 times better.

In light of the above, in the rest of this section, we de not report the results of B-
and-B due to the reason that it does not perform better than CFSSA-III. Finally, it is worth
mentioning that, in this computational study, the terms ‘solve’ and ‘solve to optimality’ have
different meanings. The latter is used when an algorithm was able to find an optimal solution.
The term ‘solve’ is used when an algorithm was able to find a feasible solution (other than
zero) which may or may not be optimal. Note that by setting all decision variables equal to
zero, a feasible solution with the objective value of zero will be constructed for the randomly

generated instances used in our computational study.

4.4.1 Two Objectives (p = 2)

In this section, we compare the performance of the algorithms on instances with p = 2.
CFSSA-T and CFSSA-IT were able to solve all instances to optimality. However, CFSSA-
IIT and the (mixed integer) SOCP solver of CPLEX were not able to do so even for unit
geometric weights. Table 4.2 shows a comparison between the SOCP solvers and CFSSA-III
for unit geometric weights. In this table, ‘#/S’ is the number of instances that an algorithm
could solve, i.e. found a solution other than zero within the imposed time limit, ‘#Opt’

is the number of instances solved to optimality, and ‘%Gap’ shows the average (relative)
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optimality gap percentage of the instances that were not solved to optimality. Observe that
both methods are able to find a feasible solution (other than zero) for all instances when
different commercial solvers are embedded in them. However, the SOCP solver of CPLEX is
performing the worst by reporting an average optimality gap of around 60% for more than
one third of the instances.

Table 4.2: Performance comparison for instances with p = 2 and 7 = (1,1)

CFSSA-III SOCP
CPLEX | Gurobi | Xpress CPLEX | Gurobi | Xpress

#S 400 400 400 400 400 400

Binary | #Opt 395 392 394 249 400 400
%Gap 0.06 0.09 0.06 58.92 0 0

#S 400 400 400 400 400 400

Integer | #Opt 391 391 392 252 400 400
%Gap 0.06 0.06 0.06 60.66 0 0

Figure 4.5 shows the run time boxplots of the algorithms on instances with p = 2 for
unit geometric weights. Note that, unlike Figure 4.4, each segment in Figure 4.5 is not inde-
pendent of others as the same instances are used in all segments. In other words, the ratios
are calculated based on the minimum of the solution times reported by all 12 algorithms
listed in the figure. From this figure, it is clear that all our proposed algorithms perform
significantly better when using the mixed integer linear programming solver of CPLEX com-
pared to Gurobi and Xpress. However, the SOCP solver of CPLEX is the worst choice
for solving a mixed integer SOCP transformation of an IL-GMMP. The SOCP solver of
Xpress seems to be the best choice for solving a mixed integer SOCP transformation of an
IL-GMMP. However, by comparing the medians of the boxplots, we see that CFSSA-I when
using CPLEX dominates the SOCP solver of Xpress by a factor of around 1.5. The other
two algorithms, CFSSA-II and CFSSA-III (when using CPLEX), are also competitive with
the SOCP solver of Xpress.

Figures 4.6 and 4.7 show the run time performance profile of the best versions of the
p

algorithms on the instances with p = 2 for non-unit geometric weights with > 7, 7, = 3 and

P, m = 4, respectively. Note that for a few instances, Gurobi SOCP solver was better than

Xpress SOCP solver. So, we have used both SOCP solvers of Xpress and Gurobi for creating
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Figure 4.6: Performance profile for instances with p = 2 and 7 € {(2,1),(1,2)}
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these figures. Overall, CFSSA-I (when using CPLEX) performs significantly better than the
others. CFSSA-II and CFSSA-III are competitive (when using CPLEX) but CFSSA-II is
slightly better. Overall, both CFSSA-IT and CFSSA-III can be considered as the second best
algorithms. However, it is evident that CSFSA-I solved around 20% of the instances at least
2.5 times faster than the others in any of the figures. Moreover, the figures show that Xpress
SOCP solver dominates the SOCP solver of Gurobi except for pure integer instances with

P, m = 3, i.e. Figure 4.6b. Overall, they are both either competitive with CFSSA-IIT or

slightly worse than it.
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Figure 4.7: Performance profile for instances with p = 2 and 7 € {(3,1), (1, 3)}

4.4.2 Three Objectives (p = 3)

In this section, we compare the performance of the algorithms on instances with
p = 3. Again, CFSSA-I and CFSSA-II were able to solve all instances to optimality within
the imposed time limit. However, CFSSA-III and the (mixed integer) SOCP solvers of
CPLEX and Xpress were not able to do so for all the instances with unit geometric weights.
Table 4.3 shows a comparison between the SOCP solvers and CFSSA-III for unit geometric
weights. We observe from the table that the SOCP solver of Xpress was not able to solve
only one of the instances to optimality for the class of pure integer instances. The SOCP

solver of Xpress could reach to the optimality gap of 24.85% for that particular instance.
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However, CFSSA-III was not able to solve 4 instances to optimality when employing CPLEX
and had an average optimality gap of 0.34%.

Another interesting observation is that the SOCP solver of CPLEX was not able
to solve, i.e. find a feasible solution (other than zero), for 208 and 219 instances of the
classes pure binary and pure integer, respectively. According to [61], the reason can be the
convergence tolerance. Changing this tolerance to a smaller value may result in greater
numerical precision of the solution, but also increases the chance of a convergence failure in
the algorithm and consequently may result in no solution at all. According to the manual,
the smallest value for this tolerance is 107'2 and its default value is 10=7. In order to
overcome the convergence problem, we examined different values for this parameter, i.e.
{1076,1077,1078,--- , 1072}, during the course of this study. However, we employed the

default value in this paper since it had the best performance for our instances.

Table 4.3: Performance comparison for instances with p = 3 and 7w = (1,1, 1)

CFSSA-III SOCP

CPLEX | Gurobi | Xpress CPLEX | Gurobi | Xpress

#S 400 400 400 192 400 400

Binary | #Opt 400 399 400 79 400 400

%Gap 0 0.41 0 75.71 0 0

#S 400 400 400 181 400 400

Integer | #Opt 396 394 397 71 400 399
%Gap 0.34 0.37 0.33 74.39 0 24.84
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Figure 4.8: Performance comparison for instances with p = 3 and 7w = (1,1, 1)
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Figure 4.8 shows the run time boxplots of the algorithms on instances with p = 3
for unit geometric weights. From the figure, it is clear that all our proposed algorithms
perform significantly better when using mixed integer linear programming solver of CPLEX.
Again, the SOCP solver of CPLEX is the worst choice for solving a mixed integer SOCP
transformation of an IL-GMMP. The SOCP solver of Xpress seems to be the best choice
for solving a mixed integer SOCP transformation of an IL-GMMP. However, by comparing
the medians of the boxplots, we observe that CFSSA-I when using CPLEX dominates the
SOCP solver of Xpress by a factor of around 1.5. Finally, CFSSA-II (when using CPLEX)
is competitive with the SOCP solver of Xpress but CFSSA-III is not.

Figure 4.9 shows the run time performance profiles of the best versions of the algo-
rithms on instances with p = 3 for non-unit geometric weights with >, m; = 4. Again,
we have included both SOCP solvers of Gurobi and Xpress, because for some instances, the
SOCP solver of Gurobi was performing better. From the figure, it is clear that CFSSA-I
when using CPLEX is the best choice. For pure binary instances, the second best choice is
CFSSA-IT when using CPLEX. However, for pure integer instances, both CFSSA-II (when
using CPLEX) and Xpress SOCP solver are the second best choice. Overall, we observe that
the best choice has solved around 20% of instances at least 2 and 2.5 times faster than the

second best choice in pure binary and pure integer classes, respectively. We also observe that
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unlike instances with p = 2 (see Figure 4.7), CFSSA-III is performing poorly compared to
CFSSA-I and CFSSA-II. This is mainly because CFSSA-III uses a decomposition technique.

So, as p increases, more child nodes can be created in each iteration.

4.4.3 Four Objectives (p = 4)

In this section, we compare the performance of the algorithms on instances with
p = 4. Similar to the results obtained for instances with p € {2,3}, CFSSA-T and CFSSA-II
were able to solve all instances to optimality within the imposed time limit, i.e. one hour.
However, CFSSA-III and the (mixed integer) SOCP solvers of CPLEX and Xpress were not
able to do so for all the instances with unit geometric weights. Table 4.4 shows a comparison
between the SOCP solvers and CFSSA-III for unit geometric weights. We observe from the
table that the SOCP solver of Gurobi was able to solve all instances to optimality. However,
the SOCP solver of Xpress was not able to solve 6 instances to optimality in total (three
per class). The average optimality gap reported by those instances is around 43%. Also,
CFSSA-III was not able to solve 11 instances to optimality in total when employing CPLEX.
However, the average optimality gap reported by CFSSA-III (when using CPLEX) is around
4%. Finally, the SOCP solver of CPLEX was not able to solve, i.e. find a feasible solution
(other than zero), for 320 and 319 instances of the classes pure binary and pure integer,

respectively.

Table 4.4: Performance comparison for instances with p =4 and = = (1,1,1,1)

CFSSA-III SOCP
CPLEX | Gurobi | Xpress CPLEX | Gurobi | Xpress

#S 400 400 400 80 400 400

Binary | #Opt 395 392 396 19 400 397
%Gap 4.38 3.91 5.26 85.74 0 42.09

#S 400 400 400 81 400 400

Integer | #Opt 394 393 396 11 400 397
%Gap 3.11 2.83 3.92 86.21 0 43.33

Figure 4.10 shows the run time boxplots of the algorithms on instances with p = 4
for unit geometric weights. Again, we observe that all our proposed algorithms perform

significantly better when using the mixed integer linear programming solver of CPLEX.
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Figure 4.10: Performance comparison for instances with p =4 and 7 = (1,1,1,1)

However, this time, although the SOCP solver of Xpress performs well, it is not as good
as the SOCP solver of Gurobi for solving a mixed integer SOCP transformation of an IL-
GMMP. By comparing the medians of the boxplots, we observe that CFSSA-I when using
CPLEX dominates the SOCP solver of Gurobi by a factor of around 1.3. Finally, it is clear
that CFSSA-II (when using CPLEX) is as good as the SOCP solver of Xpress.

4.4.4 Linearization

It is not hard to see that pure binary and pure integer instances can be linearized and
solved directly by single-objective integer linear programming solvers. It is evident that the
easiest case is linearizing pure binary instances with p = 2 and 7w = (1, 1). Consequently, the
focus of this section will be only on such instances. As an example, consider the following

objective function,

max (r1 + 312) (29 + 223) = 2129 + 20123 + 315 + 61013,

where z1, x5, and x3 are binary variables. First, it is obvious that #? = z;. Second, any

bi-linear term z;x; where both z; and x; are binary variables can be linearized by adding
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the following three constraints and introducing a new binary variable ¢,
Ty 1= {q: q <z q< x4, xi—kmj—lgq}

Note that, since the problem is in maximization form, the third constraint, i.e. z;+x;—1 < ¢,
is redundant and can be eliminated. In light of this observation, the linearized objective

function is as follows,

max 3xs + q1 + 2qo + 64g3

st.q1 <1, 1 < o, (331562)
2 < 71, G2 < T3, (z123)
g3 < T2, (3 < I3, (z213)
i € {1,0} Vie {1,2,3}

We linearized all pure binary instances of Section 4.4.1 in the way discussed above and
solved them by CPLEX, Gurobi, and Xpress. Table 4.5 provides the detailed performance
comparison on the linearized instances. Observe that the performance of the commercial
solvers on linearized instances is very poor. In many instances, the solvers were unable to
find even a feasible solution (other than 0) for linearized models but CFSSA-I (when using
CPLEX) can solve even the largest classes of instances to optimality in around 200 seconds
on average. Interested readers may refer to Appendix C1 for details of the performance of
CFSSA-I (when using CPLEX) and the best mixed integer SOCP solver on instances with
unit geometric weights. Note that, pure binary instances with p = 2 and v = 1 are in some
sense the easiest class of instances for linearization. So, it is expected that the performance

of the linearization technique will be even worse for other classes or larger values of p and 7.
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Table 4.5: Detailed performance of single-objective integer linear programming solvers on
linearized binary instances with p = 2 and unit geometric weights

CPLEX Gurobi Xpress
mxn #S | #0pt | %Gap | T(sec.) #S | #0pt | %Gap | T(sec.) #S #0pt | %Gap | T(sec.)
200 x 100 20 20 - 10.11 20 20 - 6.92 20 20 - 67.09
200 x 200 20 20 - 316.87 20 20 - 216.88 20 20 - 1,303.96
200 x 300 20 19 64 1,546.60 20 19 56 710.93 20 - 94 3,600
200 x 400 20 1 92 3,566.87 20 13 81 2,661.54 20 - 98 3,600
Avg 20 15 39 1,360.11 20 18 34 899.07 20 10 48 2,142.76
400 x 200 20 20 - 122.28 20 20 - 29.93 20 20 - 867.07
400 x 400 20 12 88 2,920.83 20 20 - 344.62 20 - 99 3,600
400 x 600 20 - 97 3,600 20 20 - 1,730.64 20 - 99 3,600
400 x 800 4 - 100 3,600 20 - 97 3,600 20 - 99 3,600
Avg 16 8 71 2,560.78 20 15 24 1,426.30 20 5 74 2,916.77
600 x 300 20 20 - 405.62 20 20 - 91.87 20 - 97 3,600
600 x 600 20 1 97 3,555.49 20 20 - 1,220.49 20 - 99 3,600
600 x 900 4 - 100 3,600 20 - 95 3,600 20 - 99 3,600
600 x 1200 - - 100 3,600 20 - 99 3,600 3 - 100 3,600
Avg 11 5.25 74 2,790.28 20 10 49 2,128.09 15.75 - 99 3,600
800 x 400 20 20 - 970.65 20 20 - 195.07 20 - 99 3,600
800 x 800 20 - 96 3,600 20 15 75 2,702.49 20 - 99 3,600
800 x 1200 - - 100 3,600 20 - 99 3,600 4 - 100 3,600
800 x 1600 - - 100 3,600 20 - 100 3,600 - - 100 3,600
Avg 10 5 74 2,942.66 20 8.75 68 2,524.39 11 - 100 3,600
1000 x 500 20 19 s 1,571.99 20 20 - 354.70 20 - 99 3,600
1000 x 1000 13 - 98 3,600 20 8 82 3,287.97 20 - 100 3,600
1000 x 1500 - - 100 3,600 20 - 99 3,600 - - 100 3,600
1000 x 2000 - - 100 3,600 20 - 100 3,600 - - 100 3,600
Avg 8.25 4.75 94 3,093 20 7 70 2,710.67 10 - 100 3,600
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Chapter 5: A Cooperative Game Solution Approach for Intensity Modulated

Radiation Therapy Design: Nash Social Welfare Optimization

The copyright permissions for reuse previously published material in this chapter can

be found in Appendix A3.

5.1 Introduction

Cancerous tissues are fast proliferating cells that are more sensitive to radiation com-
pared to healthy cells. This fact provides the basis to fight against cancers using radiother-
apy. In radiotherapy, radiation doses are delivered to cancerous cells which helps shrink or
eliminate the tumors. One of the radiotherapy methods is Intensity Modulated Radiation
Therapy (IMRT) that uses computer-controlled accelerators to deliver radiation doses to a
tumor or specific areas within the tumor. IMRT controls the intensity of the radiation beam
in multiple small volumes and helps the radiation dose to conform to the 3D shape of the
target area. In IMRT, planning is a critical problem which concerns with the choice of the
best setting of radiation. In IMRT planning, the goal is to select the emission plan that as-
sures the deliverance of tumoricidal radiation doses to Planning Target Volume (PTV) with
the minimal impact on healthy organs, referred to as Organs At Risk (OAR). The planning

is usually divided into three phases [66], namely

1. the selection of the radiation angles and beams (beam angle optimization),
2. the design of fluency map or intensity pattern (fluency map optimization),

3. the design of a delivery sequence (segmentation problem).
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In this research, our focus is on the second step, i.e., fluency map optimization. Our
motivation is that, although the entire process of fluency map optimization is based on the
trade-offs between killing cancerous cells and not harming healthy cells, there are no research
in the literature focusing on modeling these trade-offs from the angle of cooperative game
theory. Therefore, we use a game theoretical approach to create a cooperative game by solely
focusing on modeling the trade-offs occurring in the fluency map optimization problem. To
do so, in what follows in this section, we first provide a brief literature review of how a fluency
map optimization is mathematically modeled. Then, we discuss more about our motivation
and provide a brief explanation of our contributions. Finally, we provide the main structure

of the remainder of our paper.

5.1.1 Literature Review

In fluency map optimization, the assumption is that a number of beam angles are
provided, and the problem is to design a fluency map which maximizes the dose delivered
to PTV while minimizing the doses deposited in OAR. To calculate the depositions made
by the radiations of the selected beam angles, the 3D computed tomography (CT) of the
patient is required. The patient’s body will be considered as a net of small volume elements,
referred to as Voxels, and the dose deposition will be modeled to show how much the amount
of depositions in different body voxels will be if a specific beam or a group of beams radiate.

The dose deposition model is non-linear in nature [67]; however, in the literature of
radiotherapy design, it is well studied that the linear dose deposition matrices can provide
adequately precise approximations of the depositions [68, 69, 70, 71|. This, in specific, is of
benefit as it enables modeling the constraints of the fluency map optimization using linear
functions rather than non-linear relations. To present the linear deposition relations, we
denote the set of all beamlets by N and the set of all body voxels by V. Further, we define
x := (r1, - ,xy]) as the vector of variables where z,, represents the amount of radiation

of beamlet n € N, and we define D,,, as the amount of deposition in voxel v € V' if beamlet
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n emits one unit radiation, i.e., z, = 1. We also define d := (d,--- ,d)y|) as the vector
of doses where d, is the amount of the total doses deposited in voxel v € V. With these

definitions, the set of all possible fluency maps can be written as

Di={deR!':d, = Dy, WweV, x>0} (5.1)

neN

Having defined the deposition relations, a dose prescription is required to design the
fluency map based on it. The dose prescription typically includes a lower and upper dose level
for each organ or voxel in the body. A common problem with the clinical dose prescriptions
is that designing the ideal fluency map delivering such prescriptions is almost impossible
[72]. This is due to the fact that delivering the tumoricidal radiation doses to PTV often
requires the violation of some of the prescribed bounds for healthy voxels. Therefore, instead
of finding a plan satisfying the prescription, the fluency map optimization problem can be
stated as finding a plan that minimizes the deviations from the prescribed levels. That said,
the fluency map optimization problem can be stated as

min f(d), (5.2)

deD

where f(d) represents the non-negative function that measures the deviations, which can
be linear, quadratic, or (convex) non-linear in general [73, 74, 71, 75]. Since the quadratic
penalty functions have been considered as an accepted standard in the literature of radio-
therapy planning [76, 77, 78, 66, 79, 80, 81|, we focus on quadratic penalty functions but our
proposed approach is generic and can be customized for any other forms.

To define the quadratic penalty function, we show the dose prescription by (I, u) and
define I := (I1,--- ,ljy|) and w := (uy,--- ,uy|) as the respective vector of lower and upper
dose levels such that [, and u, show the lower and upper dose levels prescribed for voxel
v e V. In addition, we define a := (o, -+, oyy|) as the vector of non-negative real numbers

where «, represents the importance of voxel v € V. Using these notations/definitions, the
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quadratic fluency map optimization problem can be defined as

min f(d) = Y a[(dy — uy)% + (I, — dy)?], (5.3)

deD
veV

where (V) := max(0,Y). Observe that Problem (5.3) penalizes the doses that surpass the

upper bound or fall below the lower bound by emphasizing the higher deviations.

5.1.2 Motivation

Ideally, the (I, u) is defined as

0 when v is OAR
ly = uy = : (5.4)
T, when vis PTV

where T, is the dose level required to eliminate the PTV. Such prescription often makes the
optimal objective value of Problem (5.3) non-zero. Such a non-zero value does not provide
any information other than implying that it is impossible to not violate the prescribed dose
levels. This lack of interpretability in the objective values constructs the main weakness of
quadratic penalty functions. Specifically, due to this weakness, the plans cannot be simply
evaluated using their penalty functions’ values. As a result, the fluency map plans are
usually evaluated and compared using their Dose Volume Histogram (DVH), a histogram
relating radiation dose to tissue volume [82]. By means of clarity, a DVH is a 2D plot where
the vertical axis represents the percentage volume and the horizontal axis shows the dose
amount. Then, the height of a point on the plot provides the percentage volume of the
structure that receives a dose greater than or equal to the length of that point.

The second weakness of quadratic penalty functions is that they do not suffice to
create a plan with a clinically acceptable DVH, and the burden is on the manipulation of the
importance weights, i.e., a, to adjust the DVH of the final plan [78]. Their third weakness is

that the importance weights have no clinical meaning and are priorly unknown, their choice
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is quite arbitrary, and they are patient-specific [66]. Therefore, several plans with different
choice of weights have to be tried before selecting a final plan. All of these add to the
complexity of the problem in terms of both time and computation.

To handle the problem of importance weights, [78| proposed an automated framework
that iteratively updates the weights in voxel level, but they found some issues regarding the
consistency in quality and control on the trade-offs. Moreover, if the initial dose prescription
is feasible, then the objective value of Problem (5.3) will be zero making the importance
weights completely useless in improving the DVH of the final plan. Therefore, instead of
weights, [76] used the prescribed dose levels as the driving force. They proposed a threshold-
driven penalty function, where they updated the thresholds iteratively to attain a desired
plan. However, their approach is more of a re-planning or adaptive planning rather than
a blank-start optimizer for IMRT. In addition, in their proposed approach, they add some
quadratic terms to the original quadratic penalty function which escalates the problem of
meaningless penalty values and importance weights.

In this research, we want to address these issues by employing the concept of bar-
gaining from the field of cooperative game theory. Our main motivation comes from our
observation that the entire process of IMRT planning seeks to find a solution that can desir-
ably balance the trade-offs between sacrificing some OAR’s or sparing some PTV’s. However,
to the best of our knowledge, there are no research in the literature focusing on finding a de-
sirable balance from a bargaining point of view. That said, we now provide the contributions

of our proposed methodology.

5.1.3 Contributions

In order to discuss the contributions of our research, we first provide a brief definition
of the bargaining game in the field of game theory. The bargaining problem is a game where
all (competing) players agree to create a grand coalition, instead of competing with each

other, to get higher payoffs [11, 83|. To be able to create a grand coalition, the agreement
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of all players is necessary. Therefore, the main concern when dealing with a bargaining
problem is what the payoff of each player should be in a grand coalition (and how it should be
computed). One of the well-known solution techniques for this problem was first introduced
by [5, 6] and then extended further by [62] and [84]. In this solution approach, a super-
criterion will be optimized over the feasible allocation of payoffs. This supercriterion is
known as the Nash Social Welfare (NSW) function and it guarantees both efficiency and
fairness in the solution that it obtains [12, 85]. For more details, the interested readers may
refer to [86].

The main contribution of our research is to transform the fluency map optimization
problem into a bargaining problem. We do this transformation in organ level where different
body organs are considered as different players with different negotiation powers. As an
overview, our approach takes a dose prescription and a penalty function for each organ as
inputs and then constructs a bargaining game between them and finds a solution for it. To
be able to construct the bargaining problem, we will solve 2|S| + 1 optimization problems
where S represents the set of body organs (under consideration). Having constructed the bar-
gaining problem, its corresponding optimization problem will be solved to find the desirable
fluency map, which will be a Nash optimal solution. Overall, our proposed methodology has
several advantages and resolves the weaknesses of the state-of-the-art techniques mentioned

in Section 5.1.2 as explained below.

e Our methodology provides the practitioners with the flexibility of using any form of
penalty functions as their inputs. However, as mentioned earlier, we only focus on

quadratic penalty functions due to their popularity.

e Given the convexity of input penalty functions, all optimization problems in our

methodology are convex and can be solved to optimality in polynomial times.

e Our methodology resolves the weakness of interpretability as we transform the penalty

functions to preference functions. Considering that the new objective values are now
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meaningful, the different plans can be easily evaluated and compared with respect to

their objective values.

e We introduce a new control lever in our modeling referred to as negotiation powers.
These powers provide the practitioners with the flexibility of putting more emphasis

on an organ by changing its negotiation power.

e Finally, although we only focus on the trade-offs in organ level and use the negotiation
powers as our main lever of controlling the trade-offs, we are including voxel weights
and organ weights in our model to provide the ability to control the trade-offs in all

levels.

5.1.4 Structure

The remainder of this chapter is organized as follows. In Section 5.2, we provide
the preliminaries of bargaining problems and how these problems can be optimized. In Sec-
tion 5.3, we provide the details of our methodology by explaining each step in the process of
transforming a fluency map optimization to a bargaining problem. In Section 5.4, we provide
a theoretical discussion about the proposed approach from the angle of multi-criteria opti-
mization. In Section 5.5, we provide some numerical results by implementing our approach
on some instances available in the literature and generating some different plans. Finally, in

Section 7.4, we conclude the paper and provide some future research directions.

5.2 Preliminaries

In this section, we will discuss the preliminaries of bargaining games. In general, to

create a bargaining game, four pieces of information are required:

e The set of feasible actions available for each player: before starting bargaining, players
will assess their set of actions and will join the game when they are fully aware of the

actions that are feasible for them to take.
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e The utility function of each player: based on their set of feasible actions, players will
define a utility function for themselves, which they will try to optimize during the

bargaining process.

e The disagreement point or the status quo of the game: each bargaining game has a
disagreement point that indicates the payoff of each player if the negotiations break

down. No player accepts a payoff worse than the one in the disagreement point.

e The negotiation powers of players: evidently, stronger players want to receive better
payoffs in the final solution, and the negotiation powers help differentiate between

strong and weak players.

In the context of our research, the bargaining problem is a full-information cooperative
game. The ‘full-information’ setting means that all players know all four pieces of information
about all players. The ‘cooperative setting’ implies that all players are willing to form a
grand coalition to obtain higher payoffs compared to the status quo of the game. That
being said, in this research, we let S be the set of all players (which are body organs),
X be the set of feasible actions of all players, and = := (r1,--- ,7)g)) be the disagreement
point where 7, represents the payoff of player s € S in the disagreement point. Further,
we define u(d) := (ui(d),--- ,u5/(d)) as the vector of non-negative utility functions and
p = (p1,---,p|s)) as the vector of negotiation powers where u,(d) and p, represent the

utility function and negotiation power of player s € S, respectively.

5.2.1 Nash Social Welfare Optimization

In order to find a solution to the bargaining game, we need to define a super-criterion
for the problem that can measure the payoff of the grand coalition. To find the optimal
grand coalition, we need to optimize the super-criterion on the set of all feasible actions.
Such super-criteria are often referred to as social welfares in the literature of bargaining

problems. In this study, we employ the Nash Social Welfare (NSW) as it is well-known that
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it addresses both efficiency and fairness at the same time when being optimized [12, 85].
Since in the context of our research, each player seeks to minimize its utility function, the
Nash solution, denoted by d*, to the bargaining problem can be obtained by solving the

following optimization problem,

d' e argmax{n[rs —uy(d)]”* 1 d e X, u,(d) <7, Vse S}, (5.5)
seS

where [[[rs — us(d)]Ps is the NSW function, and [rs — us(d*)] is the benefit that player
se S osbe’fains as a result of creating the grand coalition. Note that constraint us(d) < r, for
each s € S ensures that no player accepts a payoff worse than its guaranteed payoff in the
disagreement point. In other words, it guarantees that the benefits have to be non-negative.
Also, the benefits are usually from different orders of magnitude, and therefore, comparing
different players’ benefits can be misleading. As a result, we present the following theorem

which says that, by scaling the benefit of any player, an equivalent optimization problem

will be created.

Theorem 5.1. The NSW is scale-free meaning that, by replacing the objective function of

Problem (5.5) by the following function,

H[ﬂsrs - Bsus (d)]ps )

seS
an equivalent problem will be constructed if Bs is a positive constant for all s € S [86].

Following Theorem 5.1, we normalize the benefits of players so that they take values

between 0 and 1 as follows,

s(d)

Ts— U
d* 2 RN de X, u(d) <rg Vse S 5.6
eargmax{g[ Ts—ms] € X, u,(d) <r,Vse S}, (5.6)

where
ms = min{us(d) : d € X'}. (5.7)



rs — us(d)

We refer to [ ] in Problem (5.6) as the preference function of player s € S and

S S

assume that r¢ > my > 0. Note that if r;, = m, then player s does not have any flexibility.
So, it should be simply removed from the game. The advantage of preference over payoff is
that preferences are easily comparable as they are unitless and are from the same order of
magnitude. More importantly, unlike payoffs, the preference values are meaningful. Specifi-
cally, the value of one for the preference function of player s € S implies that the obtained
solution is 100% similar to the player’s ideal outcome that the player is looking for, which is
m,. Similarly, the value of zero for the preference function of player s € S implies that the
obtained solution is 100% similar to the player’s worse outcome that the player is trying to
avoid, which is ry. As an aside, we note that in Problem (5.6), it is not possible to obtain
values worse than r¢ for the utility of player s € S because there is a solid constraint for
it. However, there is no constraint to impose that values better/smaller than m are not
allowed for player s € S. This implies that if, instead of computing m, exactly, we simply
approximate it heuristically, then there will be a chance that the preference functions take
values larger than one in theory (while in practice, this will be unlikely in this study). With
this in mind, in this paper, we will convert the fluency map optimization problem to Prob-
lem (5.6) and solve it to find the Nash optimal plan while m, and r¢ are both approximated
heuristically for each s € S based on the outcome of the quadratic fluency map optimization
problem. In this study, we do not impose constraints to bound the utility of player s € S
from below by mg because by doing so a desirable property of our approach described in

Proposition 5.1 (see Section 5.4) will no longer hold.

5.2.2 Solution Approaches

Problem (5.6) is sometimes referred to as a Maximum Multiplicative Program (MMP)
in the literature of optimization [4, 1, 87]. In this study, we assume that X" is represented
by only linear constraints. There are several approaches for solving MMPs, such as using

nonlinear solvers or solving the log-transformation form of the problem; however, a more
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efficient solution approach is to transform the objective function of an MMP into second-
order cone constraints using the technique introduced by [51]. In order to do so, we first

observe that Problem (5.6) can be reformulated as a geometric-mean optimization as follows,

N

s s d lp.s
max{fy: 0<vy (H[T—u()]ps)sgs , de X, ug(d) < VSES},

where 7 is a non-negative variable representing the geometric mean of the NSW function. It

is evident that optimizing the reformulated problem and having %4 as its optimal objective

value is the same as optimizing Problem (5.6) whose optimal objective value will be equal to

ﬁsgs " By letting k be the smallest integer value satisfying 2% > Z;gps and by introducing a
se

set of non-negative variables and constraints, the geometric mean constraint can be replaced,

and the problem can be reformulated as

max 7y
s.t.: 0<vy< 7'116717'571
0<TJ’-<W for j=1,....,28andl=1,... . k-1,
0 Ts_us(d) . = >
0<7)=(—=) forj= (> m)+1....,(Q m)ands=1,...,[9],
Ts — Mg =) =
S|
0<7 =1 forjz(Zps)—l—l,...,Qk,
s=1
de X,
us(d) < 7 Vs e S.

Observe that any constraint of the form {a,b,c = 0 : a < V/bc} is a second-order cone
constraint because it is equivalent to {a,b,c = 0 : 4/a®+ (%5)? < %<}, Note that any
second-order cone constraint is convex. This combined with the fact that X is assumed to
only contain linear constraints suggest that the proposed reformulation can be solved by a

convex programming solver as long as u(d) consists of only convex functions. Note that in
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the reformulation, the only constraint that does not look convex is

s—1 s
0<7’Q=(rs_—us(d>) for j = m)+1,..., p) and s =1,...,]9].
j
s = Ms =1 =1

However, since the problem is in the form of maximization, the constraint can be written in

the form of inequality as follows,

rs — us(d)

0
0<7;<(
Ts — My

J

s—1 s
) forjz(Zpl)—i—l,...,(Zpl)ands=1,...,|S|.
=1

=1

This itself is equivalent to

s—1 S
OéTj(-] forj=(Zpl)—l—l,...,(Zpl)ands=1,...,|S|,
=1

=1

s—1 s
OSTS—TJQ(TS—’ITLS) for j = (Zpl)—l—l,...,(Zpl) and s =1,...,]9|,
=1

=1

s—1 s
ug(d) < ry— 77 (rs —my) for j = (Zpl) + 1,...,(2]91) and s =1,...,[5].
I=1

=1

The last constraint is obviously convex if ug(d) is convex. As an aside, since the linear

expression r, — 7, (1, — 1) is non-negative, it can be replaced by a non-negative (dummny)

variable for simplicity (if needed). Also, we observe that in the presence of the last constraint

(and since by construction TJQ >0,7rs>mg >0, and r, — T]Q(Ts —my) = 0), we can simply
remove the constraint us(d) < rs from the reformulation for each s € S as they will be
redundant. Overall, a nice feature of employing the above-explained transformation is that
it can be directly solved by powerful commercial solvers such as CPLEX and Gurobi if
u(d) is a vector of linear or convex quadratic functions [3, 86]. That is why we use this

transformation in this study.
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5.3 Proposed Methodology

In this section, we will explain our proposed methodology for transforming a fluency
map optimization problem to a bargaining game. As mentioned in Section 5.1.3, we do the
transformation in organ level by considering each organ in patient’s body as a player of the
bargaining game, which will have |S| players by letting S denote the set of all body organs
(under consideration). We also categorize body voxels into different groups based on the
organ that they belong to, and we let V, represent the set of all voxels in organ s € S, where
V' = |J Vs. Moreover, our approach requires a dose prescription and a penalty function for
each (ierz;an as inputs of the problem. So, we re-define I := (I;,--- ,ljg)) and w := (uy,--- ,ug))
as the prescription vectors where [, and u, show the lower and upper dose level prescribed for
organ s € S. As for the penalty function, we mentioned in Section 5.1.1 that our proposed
methodology is not limited to a specific form of penalty functions. However, we use the
quadratic form of penalty functions in this research due to its popularity.

In Problem (5.3), we provided the general form of the quadratic penalty function for

fluency map optimization problems. Note that by dividing voxels into organ categories, we

can re-define Problem (5.3), i.e., quadratic fluency map optimization, as

min Y w,fo(d) = Y wi( D] aul(dy — us)? + (I — dy)2]),

where f;(d) is the penalty function of organ s € S. We also define w := (wy,--- ,wg)) as
the vector of positive weights where w, represents the importance of organ s € S. Having
the dose prescription and penalty functions provided as inputs, we need to identify the four
pieces of information mentioned in Section 5.2 to create the bargaining game for the fluency

map optimization.
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5.3.1 The Feasible Set of Actions

We define the feasible set of actions as
X:={d:deD, l,<d,<i, YvoeV,and Vse S}, (5.8)

where [ := (Zl, . ,Z|5|) and 4 := (1, - ,1g|) are the vectors of bounds; I, and 1, represent
the lower and upper bound for organ s € S, respectively. Observe that the feasible set of
actions, X, is precisely the set of all possible fluency maps, i.e., D, with some additional con-
straints on radiation doses delivered to each voxel within each organ. Note that by replacing
[ and @ with their prescribed values, i.e., I and u, our feasible set of actions will be exactly
the fluency maps that satisfy the prescription. However, as we mentioned in Section 5.1.1,
a common problem with the clinical dose prescriptions is that they are often infeasible, i.e.,
X = . This is problematic because, in the bargaining game, each player/organ will start
to negotiate from their respective references, and some of the references can be out of reach
due to infeasibility. Therefore, to solve this issue, we will define [ and @ such that they are
feasible and have the minimal deviation from their initial prescription.

To do so, we solve Problem (5.9), which is the quadratic fluency map optimization,

to find a feasible solution for the fluency map problem.

d € arg min { Z ws fs(d)} (5.9)

deD seS

Next, we define l; and 4, as the minimum and the maximum doses delivered to the voxels

of organ s € S as shown in Equation (5.10),

I, = min{d,} : G, = mz‘m/x{civ}. (5.10)
VEV

veVs

110



Note that, as mentioned earlier, the values defined for [ and @ using the proposed method

are feasible and closest to the prescribed values.

Remark 5.1. The vector of weights, i.e., w := (w1, -+ ,wjg|), in Problem (5.9) can be ma-
nipulated to get different d and consequently different I and @. Therefore, if a tighter /looser

bound for a specific organ is favorable, one can increase/decrease the organ’s weight.

We note that, if the initially prescribed dose levels are certainly feasible, one can use

the prescribed dose levels to define the feasible set of actions as shown in
X:={d:deD, [y <d,<us YveV;and Vse S},

and use the ideal dose levels, i.e.,

0 when s is OAR

T, when sis PTV

to define the penalty functions. By so doing, the purpose of the bargaining game will be to

find a fluency map that is closest to the ideal dose levels but does not violate the prescription.

5.3.2 Utility Functions

The utility function of organ s € S is basically its input penalty function, i.e., fi(d),
which is to be minimized. By means of clarity, since we are using quadratic penalty functions

in this research, the utility function of organ s € S'is

ug(d) = fo(d) = > ou[(dy — u)} + (I — dy)3], (5.11)

veVy

where «, is the importance weight of voxel v in organ s, d, is the total dose delivered to
voxel v in organ s, and [, and u are the lower and upper dose levels prescribed for organ s,

respectively. The point of considering the penalty functions as our utility functions is that
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we are designing a bargaining game to find a fluency map that minimizes the deviation from
the prescribed dose levels but does not violate the feasible dose levels defined in Section 5.3.1.

In other words, we are trying to find a fluency map that minimizes the utility /penalty
functions of players/organs shown in Equation (5.11) while satisfying the following con-

straint,

D au[(dy —ig)t + (I — dy)3] = 0 Vse s .

veVy

5.3.3 Disagreement Point

In this section, we explain how the payoff of players/organs in the disagreement
point can be calculated. The importance of disagreement point is that, in a bargaining
game, players/organs will assess their utility/penalty functions with respect to those of
other players/organs and will consider a minimum and a maximum expected outcome for
themselves. Then, they will not accept any solution resulting in less than their minimum
expectation and will try to obtain an outcome as close to their maximum expectation as
possible.

By means of illustration, we provide an example of a bargaining game with two
players (|S| = 2) trying to minimize their utility functions. Figure 5.1a, shows the image
of the feasible set of actions in the payoff space, i.e., the feasible values that the utility
functions of players can achieve. In Figure 5.1b, the dashed lines show the maximum and the
minimum values of the utility functions. Since both players try to minimize their respective
utility functions, the ideal outcome of the game is when both players achieve their minimum
feasible utility, point m in Figure 5.1c, and the worst outcome of the game is when both
players achieve their maximum feasible utility, point r in Figure 5.1c. In other words, point
r is the disagreement point of the game, and the players will not accept any solution worse
than it. In addition, point m is the ideal point of the game, and the goal of the coalition is

to find a final solution that is closest to it.
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W

(a) feasible region (b) boundries (c) ideal and worst points

Figure 5.1: An illustration of the feasible set of a bargaining game with two players
(S| = 2) in the payoff space

The process of defining the disagreement point for two-player games (|.S| = 2) is rela-
tively easy, however as the number of players increases, this process becomes more challeng-
ing and computationally expensive [88, 89]. Therefore, we simply propose an approximation
technique to compute the disagreement point for fluency map problems.

In the proposed technique, we first need to solve a pseudo-lexicographic optimization
operation for each player/organ s € S. Note that a normal lexicographic optimization
operation consists of two objective functions: a primary one and a secondary one. The
operation seeks to optimize the secondary objective function over all optimal solutions of the
primary objective function. The proposed pseudo-lexicographic optimization works similarly
but it simply avoids quadratic terms to keep the operation computationally manageable.

With this in mind, the operation starts by first solving

d’ € arg min {u,(d)} (5.12)
deX
and then solving
c:lseargmin{ Z ug(d) : d° —e<d, <d’+e¢ VUEVS}. (5.13)
deX’ ges\(s)
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Observe that, for each player/organ s € S, two optimization problems need to be
solved. In the first problem, the player’s/organ’s utility /penalty function will be minimized
on the feasible set of actions defined in Section 5.3.1. This optimization problem finds
the ideal utility /penalty value that the player/organ s can achieve, which is us(d’). Then,
in the second optimization problem, the sum of all other players’/organs’ utility /penalty
functions will be minimized on the feasible set of actions with some additional constraints.

The additional constraints are basically assuring that

However, such constraints will add many quadratic terms to the model. So instead, we use

the following set of constraints,
d—e<d,<d +¢€ YvoeV,,

where € is a sufficiently small positive constant to avoid numerical issues.
By solving the pseudo-lexicographic problem for all players/organs, the ideal expected
outcome of each player s € S is

ms = ug(d®).

Therefore, we refer to d® as the ideal fluency map for organ s. Note that the ideal fluency
map of one organ is not necessarily ideal for other organs since when computing the ideal
fluency map for one organ, the other organs are not considered. The worst expected outcome

of player s € S can be estimated by
rs = us(&s)a

where

d’ € arg max {us(c:ls/)}.
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Therefore, we refer to d® as the worst fluency map for organ s. Note that again the worst

fluency map of one organ is not necessarily worst for other organs.

5.3.4 Negotiation Powers

The vector of negotiation powers, p, provides the practitioners with the ability to
further modify the final fluency map by putting more emphasis on an organ by increasing
its negotiation power. In other words, having defined the feasible set of actions, utility
functions, and the disagreement point, the negotiation powers can help improve the final
plan. As mentioned in Section 5.1.3, negotiation powers are control levers for the fluency
map that, to the best of our knowledge, are introduced in this research for the first time.
That said, by developing an update role for negotiation powers, an automated algorithm
can be constructed to improve the final plan. However, this does not fit in the scope of the
current research as we are mainly focusing on introducing the concept of bargaining games

to fluency map optimizations. Therefore, we leave it as a future research guideline.

Remark 5.2. The negotiation powers are different from the organs’ weights, i.e., w. In
particular, the vector w emphasizes the importance of different players/organs in finding
the feasible dose levels, where a higher weight results in a tighter dose level. However, the
vector p emphasizes the power of player/organ in the bargaining process, where a higher

power results in a final solution more preferable for the player/organ.

5.3.5 Fluency Map Bargaining Game

In Sections 5.3.1 - 5.3.4, we explained our proposed methodology to define the neces-
sary pieces of information to create a bargaining game. Now, we formally define the fluency

map bargaining game based on Problem (5.6) as the following optimization problem,
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max H [—rs — uS(d)]ps

seS T's = Ms
s.t. us(d) <7 Vs e S,
dy = > Duniy Yo eV, (5.14)
neN
l, < d, <, YoeV,
z, =0 VYn e N.

To find the Nash optimal solution of the fluency map bargaining game, practition-
ers can use the approach explained in Section 5.2.2 to convert the objective function of
Problem (5.14) into second-order cone constraints and then solving the reformulation using
commercial solvers such as CPLEX and Gurobi. In terms of implementation, we note that as
mentioned in Section 5.2.2, for each s € S, when applying the transformation the constraint
us(d) < rg will become redundant and can be removed. Additionally, we know that by con-
struction, when computing m, and r, where s € S, the constraint lAv < d, < 1, is considered
for each v € V. This combined with the fact that us(d) < 7 for each s € S suggest that
when solving the optimization problem, most likely the constraint l, < d, < 1, will be nat-
urally satisfied for each v € V. This is because the optimization problem attempts to make
us(d) closer to my for each s € S. Therefore, during the course of this research, we found
out that it is computationally significantly better to remove the constraint l, < d, <, for
each v € V when solving the fluency map bargaining game. Note that by removing these
constraints, m, is no longer a true lower bound for the utility of organ s € S, i.e., it will
become an approximate bound. So, in that case, based on our discussions in Section 5.2,
it is possible that preference functions take values larger than one in theory, however that
would be unlikely in practice. Removing these constraints also has an important theoretical

advantage that will be discussed in the next section, see Proposition 5.1.
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5.4 Theoretical Discussion

In this section, we explore our proposed fluency map bargaining game (in Section 5.3.5)
from the theoretical perspective. To do so, we first introduce some concepts from the field
of multi-criteria optimization as it is known that radiotherapy treatment planning has a
strong connection with this field (see for instance [90, 91, 92, 93, 94, 95]). Specifically, it is
known that most existing methods for the fluency map optimization problem can be viewed
as different approaches for solving the following multi-criteria optimization problem,

min{ f1(d),- - -, fig|(d)}.

deD

Recall that fs(d) is the penalty/objective function defined for organ s € S. Unfortunately,
due to the conflicting nature of the objective functions, it is often impossible to find a
feasible solution, i.e., fluency map, that can minimize all penalty functions simultaneously.
Hence, the goal of many existing state-of-the-art techniques, when solving the fluency map
optimization problem, is to find a Pareto-optimal solution (see Definition 5.1) that can

desirably balance the conflicts between the objectives.

Definition 5.1. A feasible fluency map, de D, is Pareto-optimal if there exists no other

feasible fluency map, de D, such that

£i(d) < f,(d) Vse S,

fo(d) < f.(d) Ise S

In the literature of radiotherapy, there are two main categories of solution methods for
computing a desirable Pareto-optimal solution for the fluency map problem [95]. We refer to
theses two categorizes as non-automated and automated in this paper, and the main difference
between them is that the level of interactions with decision maker(s) is more significant in

the non-automated approaches. Specifically, in the non-automated approaches, the focus is
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on generating the entire set or a large subset of Pareto-optimal solutions in order to enable
decision makers to navigate through them and identify a desirable solution. As an aside,
we note that some existing commercial treatment planning software, e.g., RayStation®!, are
developed based on the non-automated approaches. Although the non-automated approaches
are a valuable source for understanding the trade-offs between the conflicting objectives,
they have two main disadvantages. First, computing the entire set (or a large subset) of
Pareto-optimal solutions can be computationally expensive, i.e., time consuming. The second
disadvantage is that it is long argued in the field of multi-criteria optimization that presenting
too many Pareto-optimal solutions to decision makers can sometimes confuse the decision
makers and make selecting a preferred solution difficult |7, 8. So, the process of selecting a
desirable Pareto-optimal solution itself can be burdensome as well.

To overcome the above-mentioned challenges, the automated solution approaches seek
to directly return a desirable Pareto-optimal solution based on the decision maker’s wish-[ist,
which is a solution-approach and decision-maker dependent list including information such
as the priority of each objective, their corresponding acceptable values, etc. In other words,
in the context of the automated solution approaches, a desirable Pareto-optimal solution can
be viewed as the closest solution to the wish-list of decision makers (rather than a solution
that decision makers select by inspection). Since there is no unique and trivial way to
measure the closeness, identifying the closest solution is not a trivial task too. Consequently,
not surprisingly, several automated solution approaches exist in the literature. In fact all
the solution approaches that we discussed through this paper, e.g., the quadratic fluency
map optimization or our proposed fluency map bargaining game, belong to the category of
automated solution approaches. Two other approaches in the same category are the so-called
lexicographic optimization method and the 2-phase e-constraint method developed by [96];

We will later use these two methods in our computational study.

51https://www.raysearchlabs.com /multi-criteria-optimization-treatment-planning /
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We note that all automated solution approaches seek to minimize the level of inter-
actions with decision makers in order to speed up the entire planning process. However, if
decision makers are not happy with the plan generated by an automated solution approach,
they still have the option to make changes to their wish-lists in order to force the approach
to return a possibly different solution. Of course, the hope of all automated solution ap-
proaches is to avoid such an interactive process (or minimize the number of iterations). In
the context of our approach, the wish-list can be viewed as the negotiation powers, weights,
etc. With this in mind, we next prove that our approach is indeed an automated solution
approach. In order to do so, it suffices to prove that the proposed approach always returns
a Pareto-optimal solution. We then explain that our approach comes with an additional

natural advantage which makes its outcome likely to be acceptable for decision makers.

Proposition 5.1. The proposed fluency map bargaining game, i.e., Problem (5.14), always

returns a Pareto-optimal solution.

Proof. Recall that in the context of our research, us(d) = fs(d) for each s € S, see Sec-
tion 5.3.2. Moreover, based on our discussions in Section 5.3.5, the constraint ZU < d, < Uy,
should be removed from Problem (5.14) for each v € V. So, the proposed fluency map

bargaining game can be stated as

Ts = Js d Ps
max 1_[ [—f()]

s.t. fs(d) < Vs e S,

We now prove the assertion by contradiction. Let d* be an optimal solution of the above-

mentioned problem and suppose that it is not Pareto-optimal. In that case, following Defi-
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nition 5.1, there must exist a solution, de D, that dominates d*, i.e.,

fuld) < f.(d*) Vse S,

fo(d) < fo(d*) Ises.

First note that since fs(d*) < r, for all s € S, we must have that fs(cvi) < rg for
all s € S. This is because otherwise (by definition) there must exist s € S such that
fo(d®) < 7y < fs(cvl) which clearly violates the assumption that d dominates d*. This
combined with the fact that d € D imply that d is a feasible solution for the proposed
fluency map bargaining game. Now, since by assumptions r;, > mg > 0 and p, > 0 for all
s € S, we have that

1—[ [Tsr—fsqsf*>]ps < 1_[ [T;__f;ga)]ps'
seS 8 s seS 8 8
Consequently, d* cannot be an optimal solution as d has a better objective value for the

fluency map bargaining game (a contradiction). O

Following Proposition 5.1, as long as the assumption r, > m, > 0 and p, > 0 for all
s € S hold, the returned solution by solving the proposed fluency map bargaining game is
definitely Pareto-optimal. So, in essence, users have the full flexibility to choose any arbitrary
values for those parameters in a clinical setting. The only consideration is that due to the
existence of the constraint f,(d) < r, for all s € S in the fluency map bargaining game, there
is a possibility that the fluency map bargaining game becomes infeasible for some arbitrary
choices of the disagreement point. That is the main reason that in our proposed approach,
we solve 2|S| + 1 optimization problems to compute the disagreement points such that the
fluency map bargaining game remains feasible.

In addition to the Pareto-optimality, our proposed approach comes with a unique

desirable property which is balancing efficiency and fairness [97, 12, 85]. Intuitively, effi-
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ciency means maximizing the total size of the cake while fairness means dividing/sharing
the cake as equitable as possible among players with respect to their negotiation powers, i.e,
those with higher negotiation powers are likely to get a larger proportion of the cake. In
the context of our research, the ‘cake’ refers to any feasible treatment plan; The share of a
player/organ from the cake refers to the similarity ratio of the treatment plan to its ideal
plan; Finally, the size of the cake is the sum of all similarity ratios.

In a perfect world, each organ will receive a radiation plan which is 100% similar
to its true ideal plan. However, that may not be achievable in practice, and therefore,
there can be trade-offs between fairness and efficiency. Given the disagreement point and
negotiation powers of players, it is known in the field of game theory that a natural way of
balancing efficiency and fairness is to maximize the NSW function over the feasible set of
actions [97, 86]. In other words, by maximizing the NSW function, we are implicitly trying
to find a solution/plan that maximizes the size of the cake. If by so doing, it turns out
that the cake is divided completely fairly then that solution has to be optimal. Otherwise,
the approach implicitly attempts to give up on the size of the cake in order to improve
fairness. Overall, balancing efficiency and fairness is an important property of our approach
as it suggests that our proposed approach naturally attempts to avoid generating extreme
Pareto-optimal solutions/plans which are significantly biased towards some players (unless
their negotiation powers are considerably higher). This is desirable as such extreme plans

are typically unacceptable for decisions makers [92].

5.5 Numerical Results

In this section, we conduct a numerical study by implementing the proposed bargain-
ing game on the TG-119 and the liver case provided in the CORT dataset [69]. For each
case study, we compare our results with a state-of-the-art solution approach, i.e., quadratic
fluency map optimization, in this section. Note that the quadratic fluency map optimization

is precisely Problem (5.9). In our numerical study, we only consider the weights in organ
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level, i.e., w, and negotiation powers, i.e., p. Therefore, the voxel-level importance weights
are not considered, i.e., we assume that o, = 1 for each v € V. For both case studies, we

followed the ideal dose prescription of the form

0 when s is OAR
ls = Us = ’

T, when sis PTV

where OAR includes all healthy organs of the body and PTV are the cancerous organs to be
eliminated. Note that the organ weights, w, play an important role in defining the feasible
set of actions of the bargaining game. Therefore to conduct a more comprehensive numerical
study, we considered two different cases for them. Specifically, for the TG-119 case, organ
weights are selected such that they prioritize OAR sparing over PTV coverage. However,
for the liver case, the organ weights are selected to prioritize PTV coverage over OAR
sparing. We implemented our methodology in C++ and used CPLEX 12.9 as our solver.
The computational experiments are conducted on a Dell PowerEdge R360 with two Intel
Xeon E5-2650 2.2 GHz 12-Core Processors (30MB), 128GB RAM, the RedHat Enterprise

Linux 6.8 operating system, and using the default settings of CPLEX.

5.5.1 TG-119 Case

For TG-119 case, we used all the five beam angles provided in the CORT dataset [69].
The case includes a total of 418 beamlets, a total of 599,440 body voxels, and three body
organs. The organs are Target with 7,429 voxels, Core with 1,280 voxels, and Normal tissues
with 302,953 voxels. Note that the remainder of 287,778 body voxels receive a maximum of
zero radiation, and therefore, we did not include them in the model and in the DVH. We
assumed a prescription dose of 55 Gray (Gy) for the Target. To prioritize Core sparing over

PTV coverage, and PTV coverage over body sparing, we simply considered organ weights
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relative to the organs’ sizes as follows,

1 1 1

Yo =180 0 T N T o087 TR

where w,, wr, and wy are the importance weights of Core, Target, and Normal tissues,
respectively. Following Remark 5.1, these bounds result in the tightest dose levels for Core
and the loosest dose levels for Normal tissues. We followed the steps in Section 5.3.1 to define
the feasible set of actions and to calculate the feasible dose levels for each player /organ, which

are provided in Table 5.1.

Table 5.1: TG119 case: Feasible dose levels

l U
Core 0.56 || 15.09

Target || 31.25 || 64.46

Normal 0.0 595.90

Following Section 5.3.3 to define the disagreement point, we calculated the ideal and
worst expected utility /penalty values for each player/organ. Figure 5.2 depicts the DVH of
the ideal (solid line) and the worst (dashed line) fluency maps of each player/organ. Note
that for each organ s € S, its ideal DVH can be generated based on d* as it corresponds to
m, (which is its expected ideal outcome) and also its worst DVH can be generated based on
d’ as it corresponds to r, (which is its expected worst outcome). Note that in Figure 5.2, the
area between the ideal and the worst DVH of each player/organ provides the range where
the solution of our Nash Social Welfare optimization is expected to lie in.

Figure 5.2 helps to have an overview of the outcome of the bargaining game. As
mentioned in Remark 5.2, the negotiation powers of players/organs determine their simi-
larity to their ideal expected outcome. Therefore, for example, by using a sufficiently large
negotiation power for Target compared to the powers of Core and Normal tissues, one can
obtain a Target DVH identical to its solid line in Figure 5.2. However, in such a case, a

DVH similar to the dashed lines should be expected for Core and Normal tissues. By means
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Figure 5.2: TG-119 case: DVH of the ideal (solid curves) and worst (dashed curves)
utility /penalty values

of clarification, we modeled the bargaining game testing different negotiation powers. The

powers we tested are

(pT7p07pN) € {(17 17 1)7 (217 17 1)7 (427 17 1)7 (427 107 1)}7

where the highest power is related to Target and is approximately equal to the ratio of the
total number of body voxels divided by number of Target voxels. Specifically, we chose
these powers to show the changes in the outcome of the game as the negotiation power of
Target gradually increases. To compare the result of our approach with the quadratic fluency
map optimization, in Figure 5.3, we provided the DVH generated by employing the tested
negotiation powers in bargaining game as solid lines and the DVH of the quadratic fluency
map optimization, i.e., Problem (5.9), as dashed lines.

Figure 5.3a shows the DVH of the game where all players/organs have unit powers.
The outcome of the bargaining problem (solid lines) shows 75%, 90.11%, and 74.9% similarity
of Target, Core, and Normal to their ideal expected utility /penalty values, respectively. Note

that these are the values of preference functions explained in Section 5.2.1 (that are multiplied
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Figure 5.3: TG-119 case: DVH comparison between the Nash optimal solution (solid
curves) and the quadratic optimal solution (dashed curves)

by 100) after solving the bargaining problem. The similarity percentages of the outcome of
the fluency map optimization problem (dashed lines) can be also obtained by plugging its
solution into the preference functions explained in Section 5.2.1. By doing so, the percentages
will be 88.7%, 70.4%, and 66.5% for Target, Core, and Normal respectively. This indicates
that in the bargaining process, the preference of Target is sacrificed to obtain the maximum
NSW.

Figure 5.3b and Figure 5.3c show the DVH of the game where the negotiation power
of Target is increased to 21 and 42, and Core and Normal have unit powers. These games
resulted in 97.01% and 97.93% similarity of Target to its ideal case. The similarity per-
centages of Core are 55.8% and 48.92%, and of Normal are 41.7% and 34.32%. Observe

that, as we increase the negotiation power of Target in comparison to the power of other
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players/organs, the preference value of Target increases, and it tends to obtain a DVH closer
to its ideal DVH. However, the preference of other players/organs decreases, and their DVH
moves closer to their worst case.

Figure 5.3d shows the case where Target has a power of 42, Core has a power of 10,
and Normal has unit power. In this case, the similarity of Target, Core, and Normal to their
ideal case are 93.6%, 73.3%, and 39.2%, respectively. It is clear that, due to the negotiation
powers, the preference of Normal is sacrificed to ensure a higher preference for Target and
then Core. Similarly, we observe from Figure 5.3d that the DVH of Core and Target has
changed for the better by sacrificing the DVH of Normal compared to their DVH’s generated

by the quadratic fluency map optimization.

5.5.2 Liver Case

In this section, we implement our methodology on the liver case provided in the
CORT dataset. In this dataset, a total of 56 beam angles are provided, of which we only
use 8 that are reported as the result of the beam angle optimization algorithm developed by
[77]. These 8 beam angles include a total of 519 beamlets. The body organs that we include
in our model are PTV with 6,954 voxels, Skin with 465,093 voxels, Heart with 28,867 voxels,
Left Kidney (KidneyL) with 1,295 voxels, Right Kidney (KidneyR) with 692 voxels, Large
Bowel with 133 voxels, Liver with 52,999 voxels, Spinal Cord with 685 voxels, and Stomach
with 7,789 voxels. Therefore, the total number of body voxels are equal to 564,507, all of
which can receive a maximum dose of greater than zero by the included beam angles.

Since the liver case is more realistic compared to TG-119, we divide our numerical
analysis in this section into two parts. In the first part, we provide an overview of the
performance of the proposed algorithm compared to the quadratic optimization similar to
what we did for the TG-119 case. In the second part, we provide a performance comparison
between our proposed algorithm and two existing automated (multi-criteria) solution ap-

proaches including lexicographic optimization method (Lexico) and the 2-phase e-constraint
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method (2pec). Our specific implementation of Lexico and 2pec on the liver case is provided
in Appendix D1, and the interested readers can refer to [96] for the generic form of these

approaches.

5.5.2.1 Qwerall Performance

Similar to the TG-119 case, we assume a prescription dose of 55 Gy for the PTV
and zero Gy for other organs, and unlike to the TG-119 case, we looked for the feasible
bounds that prioritize PTV coverage over OAR sparing. To do so, we employed the following

importance weights,

( 6.954
’ - PT
564,507 v
Ws = 4 )
| 564,507 otherwise

where wpry is the ratio of the PTV size to the total number of voxels, and other weights are
the ratio of one over the total number of voxels. Then, we defined the feasible dose levels
of each player/organ following Section 5.3.1, which are provided in Table 5.2. Further, in
the process of defining the disagreement point, we extracted the DVH of the ideal and worst

expected utility /penalty values for each player/organ, which are provided in Figure 5.4.

Table 5.2: Liver case: Feasible dose levels

l U
PTV 31.31 || 59.73
Skin 0.0 58.24
Heart 0.0 50.47

KidneyL 0.0 0.03
KidneyR 0.0 0.06
Large Bowl 0.0 0.02
Liver 0.0 55.14
Spinal Cord 0.0 12.14
Stomach 0.0 15.15

127



\ Skin
\ PTV —
\ Heart
\ KidneyL
| KidneyR
i LargeBowel

\ Liver
SpinalCord
Stomach

80 —

60 —

Relative Volume [%]

Dose [Gy]

Figure 5.4: Liver case: DVH of ideal (solid curves) and worst (dashed curves)
utility /penalty values

Similar to the previous section, we modeled the bargaining game using different ne-
gotiation powers, where the highest power is related to PTV which is approximately equal
to the ratio of the total number of body voxels to the number of PTV voxels. Figure 5.5
compares the DVH of the Nash optimal solutions with the tested negotiation powers (solid
lines) with the DVH of the quadratic fluency map optimization (dashed lines). Figure 5.5a
shows the DVH of the game where all players/organs have the same unit powers. From this
figure, we observe that, similar to the TG-119 case, the preference of PTV is sacrificed to
obtain the maximum NSW. Moreover, the DVH of Skin has changed a little compared to
the quadratic optimal solution, but the DVH of all the other players/organs have improved.

Figures 5.5b and 5.5¢ show the DVH of the Nash optimal solution where PTV has a
negotiation power equal to 40 and 81, and the other players/organs have powers equal to one.
Observe that, as the negotiation power of PTV increases, its DVH tends to move closer to
its ideal case. During this change, although the quadratic fluency map optimization resulted
in a better DVH for Skin and Liver, the Nash optimal solution resulted in highly improved
DVH’s for all other organs. Figure 5.5d shows the DVH of the Nash optimal solution where

PTYV has a negotiation power equal to 81, Liver has a power equal to 10, and the rest of the
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Figure 5.5: Liver case: DVH comparison between the Nash optimal solution (solid curves)
and the quadratic optimal solution (dashed curves)

players/organs have unit powers. Observe from Figure 5.5d that the bargaining game has

improved the DVH of all players/organs compared to the quadratic optimal solution with

the cost of slightly sacrificing the DVH of Skin. Finally, since the liver case is more realistic

(compared to TG-119), for interested readers, we report a 2D dose distribution map of its

Nash optimal solution in Figure 5.6 for all four scenarios of negotiation powers.

5.5.2.2 Performance Comparison

We now compare the performance of our approach with the Lexico and 2pec. The

wish-list that we use for the Lexico and 2pec is summarized in Table 5.3. We note that the

wish-list is designed based on the outcome of our proposed approach in Figure 5.5d. In other

words, we define the wish-list in such a way that we can compare the performance of our
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Figure 5.6: Liver case: dose distribution map of the Nash optimal solution
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approach shown in Figure 5.5d with the Lexico and 2pec. Since in Figure 5.5d, the PTV has
the highest negotiation power, we give the first priority to the PTV in the Lexico and 2pec.
Moreover, since the liver has the second highest negotiation power in Figure 5.5d, we give the
second highest priority to the liver. Finally, since all other organs have the same negotiation
powers in Figure 5.5d, we give the third priority to all other organs together. In Figure 5.5d,
the (quadratic) penalty value for the PTV is 68,386.38, so we set 68,386.38 as the goal for
the PTV. Similarly, the (quadratic) penalty value for the liver is 8,750,124.63 in Figure 5.5d,
so we set 8,750,124.63 as the goal for the liver. Finally, the sum of all (quadratic) penalty
values for other organs is 42,012,837.22 in Figure 5.5d, so we set 42,012,837.22 as the goal

for the all other organs together.

Table 5.3: Liver case: the wish-list used for the Lexico and 2pec.

Priority Volume Goal

1 PTV 68,386.38

2 Liver 8,750,124.63
3 Other organs 42,012,837.22

As an aside, we note that CPLEX 12.9 was struggling when solving the Lexico and
2pec due to the side constraints that these methods involve. Therefore, in order to employ
Lexico and 2pec, we ended up using Gurobi 9.1 which is another powerful commercial solver.
Figure 5.7 compares the DVH of the outcomes of the Lexico and 2pec (dashed lines) with
the outcome of the proposed bargaining game (solid lines). From Figure 5.7a, we observe
that the Lexico has resulted in an extreme solution that is mostly preferable to the PTV.
Observe that the DVH of PTV in this figure is almost the same as its expected ideal DVH
in Figure 5.4 while other organs are receiving doses close to their worst expected DVH. In
fact, some organs (e.g., the spinal cord) are receiving DVH which is worse than our worst
expected DVH. Note that this is possible because our worst expected DVH is defined based
on our proposed Nash bargaining approach, i.e., the disagreement point. Therefore, since the
concept of disagreement point does not exist in the other approaches, there is no gurantee

that they do not violate it.
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Figure 5.7: Liver case: DVH comparison between the Nash optimal solution (solid curves)
and Lexicographic optimization or 2pec approach (dashed curves)

By comparing Figures 5.7a and 5.7b, we observe that the plan generated by 2pec is
significantly less extreme than the one generated by Lexico. While the plan generated by
2pec is favorable towards skin, we observe that its negative impacts on some organs (e.g.,
heart, spinal cord, and stomach) are more significant than the plan generated by the Nash
bargaining solution. In other words, although the wish-list is designed to guide the Lexico
and 2pec to create plans similar to the one generated by our proposed bargaining game,
they ended up creating more extreme solutions compared to the proposed approach. This
is mainly because as mentioned in Section 5.4, the proposed fluency map bargaining game
naturally seeks to generate a Pareto-optimal plan that can balance the efficiency and fairness
based on the parameters that users provide. However, such a process does not naturally exist
in other solution approaches. So, users need to manually achieve that by exploring different
parameters settings (e.g., different wish-lists). Finally, similar to the previous subsection,
for interested readers, we report a 2D dose distribution map of the Nash optimal solution
for both the Lexico and 2pec in Figure 5.8. We observe that similar conclusions to the

above-mentioned ones can be made by comparing Figures 5.6d, 5.8a, and 5.8b.
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Chapter 6: Solving Multiplicative Programs by Binary-encoding the

Multiplication Operation

6.1 Introduction

The focus of this paper is on the following class of optimization problems, known as
(linear) multiplicative programs,

el

max or mm{nyl(a}) cxeX, ylx) = 0}, (6.1)

where [ :={1,...,p}, X € R"®xZ™ (nc,n; = 0 being the number of continuous and integer
variables, respectively) is the set of feasible solutions described by only linear constraints,
and y(x) is a vector of p non-negative linear functions of € X'. A multiplicative program is
referred to as a Mazimum Multiplicative Program (MMP) if it is in the form of maximization.
Similarly, it is referred to as a minimum Multiplicative Program (mMP) if it is in the form
of minimization. This study is motivated by two observations.

The first one is that MMPs and mMPs are typically studied independently in the
existing body of literature as they are completely different in nature. This is highlighted
by the fact that when there are no integer variables, i.e., n; = 0, MMPs can be solved in
polynomial time while mMPs remain NP-hard [3, 54, 55]. Consequently, not surprisingly,
more effective solution methods exist for MMPs that cannot be used for solving mMPs [98].
One such method is to replace the multiplicative objective function by its corresponding log-
transformed function, i.e., > . ; log(y;(x)), and to solve the transformed problem by a mixed
integer convex programming solver. Another method, which in practice is even faster, first

replaces the multiplicative objective function by its corresponding geometric mean function,
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i.e., \/I Lic; vi(x), and then transforms the problem into a mixed integer Second Order Cone
Program (SOCP) in order to be solved by powerful commercial solvers such as CPLEX and
Gurobi [3]. Overall, there is a lack of custom-built exact solution methods that can be used
for both mMPs and MMPs, and this study attempts to address this gap.

The second observation is that for large values of p, the optimal objective value of
Problem (6.1) tends to be either very large or very small due to the multiplicative nature
of its objective function. We refer to this issue as the curse of multiplication. For example,
suppose that p = 100 and y; = - - = Y1090 = 99 in an optimal solution. The optimal objective
value, 99 is an astronomical number that far exceeds the capabilities of any state-of-the-
art method to handle it. Moreover, for such magnitudes of objective values, the (typical)
relative optimality gap tolerance that solvers use, e.g., 1074, is insufficient as the absolute
optimality error continues to be beyond our imagination. Therefore, existing solvers need to
select smaller values for their relative optimality gap tolerance, however, that can decrease
their performance significantly and possibly create other forms of numerical issues. It is
worth mentioning that transformation-based solution methods (e.g., the log-transformation)
can possibly resolve the curse of multiplication for some multiplicative programs. However,
transformations themselves can create other forms of numerical issues because of their non-
linear nature and the fact that their outcomes can be irrational numbers. For example,
log,799 = 2log,, 3 + log,, 11 is obviously irrational. Overall, there is a lack of custom-built
exact solution methods that can truly resolve the curse of multiplication, and this study

attempts to address this gap.

6.1.1 Applications

An important application of multiplicative programs is in the field of conservation
planning. This field deals with the issues related to preserving and/or increasing biodi-
versity [99]. Preserving biodiversity is crucial to human societies and the future of planet

Earth, and its slow erosion constitutes a threat as consequential as that posed by climate
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change [100]. Preserving biodiversity is a vague goal and needs to be translated into mea-
surable and definable objectives. Unfortunately, such a translation is not a trivial task and
is known to be one of the significant challenges in environmental management [101, 33].
Therefore, a common approach in the literature of conservation planning is to compute ex-
tinction risks and use them for measuring biodiversity and comparing different solutions in
conservation planning problems [33|. Specifically, the existing body of literature suggests
that conservation planning problems need to be formulated and solved as multiplicative
programs.

In such multiplicative programs, X represents the set of feasible solutions of a con-
servation planning problem. A feasible solution can represent, for example, which parcels of
land can be purchased for protection, i.e., creating a nature reserve, based on the available
budget as well as spatial and temporal constraints. Moreover, p represents the number of
important /endangered species under consideration. Note that p can be a large number in
practice as natural resource managers may be interested in considering dozens of species for
a conservation planning problem [102|. For each species i € I, let f;(x) be a (linear) function
that captures the extinction risk corresponding to solution x € X. Based on these notations,
the literature suggests that mMPs can be solved if managers are interested in minimizing
the probability of more species being extinct. For mMPs; we should set y;(x) = fi(x) for
each species © € I. The literature also suggests that MMPs can be solved if managers are
interested in minimizing the probability of all species being extinct. Then, for MMPs, we
should set y;(x) = 1 — fi(x) for each species i € I.

In addition to conservation planning, multiplicative programs have applications in
many other domains. For example, mMPs have applications in bond portfolio management,
economic analysis, and VLSI chip design [103]. MMPs, on the other hand, can be used
to compute the Nash solution in bargaining problems in the field of cooperative game the-
ory [104]. In bargaining problems, the multiplicative function is sometimes referred to as the

Nash Social Welfare function [105]. Hence, in bargaining problems, MMPs can be viewed
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as maximizing the Nash Social Welfare function over the feasible set of actions. Note that
many real-world bargaining problems require integer decision variables, e.g., the allocation
of indivisible goods among heirs [105]. MMPs can also be used in computing an equilib-
rium for Fisher’s linear or Kelly’s capacity allocation market [106] or systems reliability
problems [107, 108, 109].

Finally, we note that multiplicative programs have applications in multi-objective
optimization [3, 55|. Two areas of research (among others) in multi-objective optimization
are (1) computing the entire Pareto-optimal/efficient frontier [110, 111] and then asking
decision makers to select a desirable solution; (2) optimization over the Pareto-optimal/
efficient set whose attempts to directly compute a desirable solution without generating the
entire Pareto-optimal frontier [112]. Multiplicative programs are special cases of the latter.
Observe that for MMPs (mMPs), y;(x) can be viewed as an individual objective function
that needs to be maximized (minimized) for each ¢ € I. Therefore, the multi-objective

optimization counterpart of a multiplicative program can be stated as

max or min{y(x),...,y,(x): ze X, y(x) > 0}.

In this case, solving MMPs (mMPs) is equivalent to maximizing (minimizing) the super-
criterion [ [,.; yi(x) over the set of Pareto-optimal solutions of its multi-objective optimiza-

tion counterpart [98, 113, 114, 115, 116].

6.1.2 Contributions

The main contribution of our research is to develop techniques in order to binary-
encode the multiplication operation in the objective function of a multiplicative program.
We note that the idea of binary-encoding has a long history in the field of mathematical
optimization and computer science, see for instance [117, 118, 119, 120 and [121]. In fact, it

is the very foundation of any existing (non-quantum) computer. We are therefore certainly
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not the first to apply the binary-encoding operation — however, to the best of our knowledge,
we are the first to employ it for developing techniques for solving multiplicative programs.

Using our proposed techniques, a family of novel solution methods will be introduced
for solving both MMPs and mMPs. The new family of solution methods can resolve the curse
of multiplication as they do not necessarily need to deal with the magnitude of the objective
values. In fact, they are designed to compute the value of bits of the optimal objective
value from the most significant bit to the least significant one. Overall, a nice property of
the proposed family of solution methods is that they only solve a finite number of integer
linear programs to compute an optimal solution for a multiplicative program. Depending
on a specific solution method, the number of integer linear programs that need to be solved
is at least one and at most equal to the number of bits required to represent the objective
of a multiplicative program. Solution methods in our proposed family are different mainly
because of two reasons.

The first reason is that the binary-encoding of the multiplication operation can be
done in multiple ways (if p > 2) which in turn results in different equivalent reformulations.
In this study, we explore two categories of reformulations which we will refer to as Altogether
and Nested. The Altogether strategy generates a reformulation that directly binary-encodes
[ I;c; vi as a whole. To run the Nested strategy, first, a sequence will be generated, e.g.,
(1,2,3,...,p), reflecting how the multiplication process should be carried out. Then, in the
reformulation, p — 1 binary-encoded multiplications of two variables will be generated based
on the sequence. For example, for the sequence (1,2,3,...,p), the reformulation contains
the binary-encoded multiplication y; X ys, the binary-encoded multiplication 3’ x y3 (where
y' is the outcome of y; x ys), and so on.

The second reason is that after creating a reformulation, different search mechanisms
can be developed to solve it. In this study, we consider two main categories of search
mechanisms which we will refer to as One-shot and Bitwise. One-shot means that the

reformulation should be solved directly by solving a mixed integer linear program. In this
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strategy, the optimal values of all bits will be obtained at the same time. For the Bitwise
reformulation, the values of bits will be obtained iteratively, i.e., exploring one bit at a
time. To compute the optimal value of each bit, one mixed integer linear program must be
solved (if needed). We also develop two cut-generating techniques that can be combined
with the Bitwise strategy to tighten the reformulations in each iteration and possibly reduce
the number of mixed integer linear programs needed.

Multiplicative programs

Direction: maximize Direction: minimize
|
Exact:
GRB S0CP Variables: binary Variables: continuous
|
Exact: Approzimate:

Nested, One-shot Nested, One-shot
{10°,102, 10%}

Figure 6.1: High-level summary of computational results as a tree (recommended solution
approaches)

The Bitwise strategy is naturally slower as it is the only strategy that fully resolves
the curse of multiplication. The One-shot strategy, on the other hand, is faster as it does
not resolve the curse of multiplication but directly solves an integer linear programming
reformulation of a multiplicative program. In this study, we first provide some numerical
examples to show that the Bitwise strategy is the best strategy to deal with large values of p
as it does not run into any numerical instabilities. We then conduct a detailed computational
study on instances with p € {2,3,4} and compare the One-shot strategy with GRB SOCP
(Gurobi mixed integer SOCP solver) on MMPs and GRB Nonconvex (Gurobi mixed integer
nonconvex quadratic solver) on mMPs. The computational study provides a practical guide
indicating which solution method to use for which problem variation. A high-level summary
of this guide is shown in Figure 6.1, which is a tree representation of the results later
shown in Section 6.5, Table 6.5. In this tree, for a given problem variation, we list the

solution methods with the shortest solution times. Since the aforementioned applications
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of multiplicative programs are typically either pure binary or pure continuous cases, we
employ two classes of (random) instances in our study. We note that to binary-encode the
multiplication operation, y;(a) should only take integer values for all i € I. Otherwise, our
proposed family of solution methods are only approximate methods. For such instances,
the function y;(x) will be assumed to be integer for all i € I after being multiplied by a
sufficiently large number. The sufficiently large number should be determined based on the
level of precision required. In our computational study, we consider three possible scenarios
for the value of the multiplier: 10°, 102, and 10*. Overall, our results show that for MMPs,
GRB SOCP is the best choice. For mMPs, however, our proposed family of solution methods

beat the off-the-shelf benchmark most of the time.

6.1.3 Outline

The remainder of this chapter has the following outline: in Section 6.2, we introduce
the methodology at a high level, and in Section 6.3, we introduce the methodology in de-
tail. In Section 6.4, we show the power of the Bitwise search mechanism in resolving the
curse of multiplication for some extreme examples. In Section 6.5, we compare the solution
methods with the aforementioned benchmarks in an extensive computational study that we
ran on 900 instances spanning a total of 5,400 runs grouped in 4 experiments, with each
experiment designed to find the best solution method for a given problem variation. Fi-
nally, in Section 7.5, we provide the concluding remarks of the paper as well as some final

recommendations.
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6.2 High-level Methodology

A multiplicative program can be stated as

max or min H Yi (6.2)
Y iel

s.t. y =Dz +d, (6.3)

Ax < b, (6.4)

x,y=>0, xeR"OM gyeRPO*PI (6.5)

where ne and ny denote the number of continuous and integer decision variables in the
space of x-variables, respectively. Moreover, pc and p; denote the number of continuous and
integer decision variables in the space of y-variables, respectively. Given n := ng + ny and
p = pc + pr, D is a p x n matrix representing the coefficients of the multiplicative terms.
Similarly, d is a vector of size p representing the constants of the multiplicative terms.
Further, A is an m x n matrix that denotes the technological coefficients, with m being
the number of linear constraints. Finally, b represents the m-sized vector of right-hand side
values. A powerful off-the-shelf solver that can solve any multiplicative program is Gurobi.
For an MMP, users need to transform the problem into a (mixed integer) SOCP as described
in [51, 3] and then call GRB SOCP (Gurobi mixed integer SOCP solver) to solve it. To solve
mMPs, users can use GRB Nonconvex (Gurobi mixed integer nonconvex quadratic solver).
Obviously, for p > 2, an mMP is not quadratic. However, it can be brought into quadratic
form by introducing some auxiliary variables. For example, instead of y;y2y3, one can write
y'ys where y' = y1ys.

The breakthrough idea of the proposed research is to binary-encode the multiplication
operation (analogously to how a computer conducts it internally) such that the objective
value of any solution is represented by bits. In that case rather than dealing with the entire

optimal objective value, computing the bits of the optimal objective value becomes crucial.
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Each bit is a binary decision variable and the values of the bits can be determined in an
iterative fashion from the most significant bit to the least significant one. In each iteration,
the value of one bit of the optimal objective value will be computed and then its value will
be fixed for future iterations. Describing the full mathematical model of a binary-encoded
reformulation of the multiplicative program requires heavy notation. Instead of introducing
the full notation now (we will do so later), in this section, we present the key idea using a
simple example with p; = 2 and pc = 0. Suppose that it is known that y;, 7y, < 10. To

develop a binary-encoded reformulation, the following steps need to be taken:

e Step 1: Find an upper bound for the optimal objective value. Observe that, by defining
z = 1Yz, we have z < 100. This implies that the binary representation of the value of
the product has at most |log, 100| + 1 = 7 bits. Let Zy,. .., 2 denote the values of the
bits to binary-encode z where Zj is the least significant bit and Z4 is the most significant
one. The optimal values of Zg, ..., Zs are unknown and the idea is to compute them
one by one. As an example, an illustration of how to compute Z5 is shown in Figure 6.2
where we binary-encode the multiplication of 14 and 5.

1110 1y =14
X 1 01 Y =25

vz = 1110
+ 0100 O
1 1,110
=1 1 1 1 0 0 0 0 Carried from column j —1 to column j
1700 0110 2 =111s =70

Figure 6.2: Binary multiplication of two binary-encoded numbers (numbering/indexing
starts from zero and is done from right to left, e.g., column 5 — 1 is to the right of column j
and Z4 is to the right of Zj)
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e Step 2: Represent y; and ys in a binary-encoded format. This can be done easily (using

linear equations) when it is known that both y; and y, can only take integer values:

|log,, 10]+1 llog, 10]+1
= Z 291, and Yo = Z 29, (6.6)
i=0 i=0

where ¢;,; and ¢2; capture the value of the bit with index number ¢ for y; and ys,
respectively. Note that |log, 10| + 1 = 4, and hence, only 4 bits each are required to

represent y; and ys.

e Step 3: Apply the principles of the binary multiplication (see Figure 6.2) for captur-
ing the value of Z; for all j € {0,1,...,6}. As an aside, we note that the ‘binary
multiplication’ is basically the Fast Fourier Transform (FEFT) based multiplication of
integers [122], which is closely related to a multiplication method commonly referred

to as ancient Eqyptian multiplication or Ethiopian/Russian multiplication5*.

— The sum of all binary products of column j is denoted by v; and it can be captured

by the following equation for all j € {0,...,6}:

vj = Z Y1i Yo, (6.7)

i,i'€{0,1,2,3}:
i+i'=j
— The carried value from column j — 1 to j is denoted by ¢; and it can be captured

by the following equation for all j € {0, ..., 6}:

[”a—l_“a—lJ it j 0
¢; = 2 : (6.8)

0 if j =0

6-1As the name suggests, such multiplication methods were already known to the Ancient Egyptians, as
can be seen e.g. in The Rhind Mathematical Papyrus dating to around 1550 BC (see the British Museum
objects EA10057 and EA10058).
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— Finally, the value of Z; can be captured by the following equation for all j €

{0,...,6}:

Uj + Cj — 20]'_;,_1 lf] # 6 (6 9)

ij

v; +¢j if j=6

An illustration of how to compute vs, cg, and 25 is shown in Figure 6.2. In light of the
above, the binary-encoded reformulation of the multiplicative programs for this example can

be stated as

6

max or min 22]2]-
m7y72’y’c’v .
Jj=0

s.t. (6.3)(6.5) and (6.6) (6.9), (6.10)
gl,ia@?,ie {071}7 1€ {0717"'73}7

z;€{0,1}, and ¢;,v; € Ny j€{0,1,...,6},

where Ny := N u {0}. Note that, in Problem (6.10), the variable Z; represents the bit
j€{0,1,...,6} of the objective value and it naturally takes a binary value. Observe that
in Problem (6.10), only Constraint (6.7) is nonlinear. However, this constraint can be easily
linearized. In Constraint (6.7), the term 9 ;9> is nonlinear but ¢;, and g, are binaries.
Hence, the term can be replaced by a new binary variable u; ; and by adding the following

three inequalities (often referred to as McCormick envelopes [123, 124]):
Ui < Y14, Ui < Yoit, Ui = Y1+ Yo — 1.

Note that it is not necessary to impose the integrality condition on w;; as it naturally

takes integer values. Also, note that Constraint (6.8) appears nonlinear but can be written
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in linear form without introducing any new variables as follows:

Co = Oa
20j>vj_1+cj_1—1, jE{l,...,6},
2¢; < vj—1 + C¢j_1, jE{l,...,ﬁ}.

Overall, the proposed reformulation is a mixed integer linear program that can be solved
directly by commercial solvers such as CPLEX and Gurobi. By directly solving the proposed
reformulation, the optimal values of all bits will be determined at the same time. However,
solving the proposed binary reformulation directly does not resolve the curse of multiplication
as the magnitude of the objective value of the reformulation remains exactly the same as in
the original formulation. Observe now that it is not necessary to solve the binary-encoded
reformulation directly. Instead, the values of the bits of the optimal objective value can be
obtained in an iterative fashion from the most significant bit to the least significant one.
More formally, at iteration ¢ = 0,...,6, Problem (6.11) needs to be solved:

max or min Zg_;
w,y,%,@,C7v

st Ze_y = Zgy, t'e{0,... . t—1},
(6.3)-(6.5) and (6.6)—(6.9), (6.11)
gl,iagZiE {071}7 (S {0717"'73}7

,7:’3'6{0,].}, and Cj,UjENo, jE{O,l,...,6},

Note that in Problem (6.11), 2} , represents the optimal value of Problem (6.11)
obtained in iteration ¢#'. In other words, after each iteration, the value of its corresponding
bit will be fixed for future iterations. Observe that the proposed iterative method completely
resolves the curse of multiplication. Moreover, users can impose any desired level of precision

as the termination condition on the proposed algorithm. The level of precision then defines
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how many bits need to be accurately computed. Overall, in the proposed iterative method
only a mixed integer linear program needs to be solved in each iteration whose objective
value is either zero or one (assuming the original formulation is feasible). In Section 6.3.2.2,
we discuss that it is not necessary to solve all mixed integer linear programs as the optimal
value of some bits can be determined directly based on the information obtained in the
previous iterations.

In summary, from the discussions above, after developing a binary-encoded reformula-
tion for a multiplicative program, two search mechanisms can be used to solve it: the direct
approach, One-shot, and the iterative one, Bitwise. We note that in the simple example
above, we assumed that po = 0. However, this is not an impractical assumption since if
pc > 0, it can still be approximated to any desired level of precision by a multiplicative
program with po = 0. Specifically, we can assume that only a certain number of digits
after the decimal point is needed /necessary for fractional y-variables. If, for example, two
digits after the decimal point are needed for y;, then we can still assume that y; is an integer
variable after multiplying the right-hand-side of its associated constraint in (6.3) by 100.
Such transformations are of course costly as they will increase the maximum number of bits
required to represent the optimal objective value of a multiplicative program. However, they
can be used to solve multiplicative programs involving fractional y-variables. We note that
in terms of implementation, there are a few points that should be considered when dealing
with continuous variables. We will address these in Section 6.3.4.

Finally, we note that while for instances with p = 2, there is only one way to develop
a binary-encoded reformulation, for p > 2 there are many possible ways. In this study, we
focus only on two main categories of reformulations: Nested and Altogether. For example, if
p = 3, a Nested reformulation is (y,92)ys and the Altogether reformulation is (y;y2y3). Such
binary-encoded reformulations are substantially different in terms of the number of variables
and constraints that they introduce. For example, for p = 3, the Altogether reformulation

comes with the disadvantage of making the linearization of Equation (6.7) more difficult
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because instead of bilinear terms, trilinear terms will appear in Equation (6.7). However, it
also comes with the advantage of having only minor impacts on increasing the complexity
of Equations (6.6), (6.8), and (6.9). The Nested reformulation, on the other hand, has
exactly the opposite effect. Later, in Section 6.3.1.2, we show that a nice property of the
Nested reformulation is that it keeps the size of the problem polynomially bounded while
the Altogether reformulation does not guarantee that.

Table 6.1: Frequently used notations (subscripts and superscripts will be added whenever
needed)

Variables

z An integer variable used for representing the product of some y variables

z A binary variable used for representing a bit of the binary-encoded version of a z variable

g A binary variable used for representing a bit of the binary-encoded version of a y variable

v An integer variable used for representing the summation of a column in the process of binary multiplication

c An integer variable used for representing the carried value from a column to its next column in the process of binary
multiplication

u A binary variable used for representing McCormick envelopes of the product of some g variables

Parameters

z

n An integer parameter showing the maximum number of bits required to represent a z variable

nY  An integer parameter showing the maximum number of bits required to represent a y variable

6.3 Detailed Methodology

In this section, we provide the detailed description of our proposed family of solution
methods for multiplicative programs. Our notational convention in this section is summa-
rized in Table 6.1. We start this section by assuming pc = 0 for now, but we will later relax

this condition.
6.3.1 Binary-encoded Reformulations

6.3.1.1 Products of Length Two: The Nested Reformulation

We are now going to implement the FFT-based multiplication as constraints to re-

formulate a multiplicative program. For this and for the following section, let

e 7, denote the upper bounds on y;, i € I (calculated in preprocessing),

e n! = |logy(7y;)] + 1 denote the number of binary variables needed to encode y;, i € I,
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o J/={0,...,nY —1},i€e,
e y;; €1{0,1}, j € J/, denote the binary variables to encode y;, i € I.

In this formulation, the idea is to interleave (or nest) the product (6.2) into products

of length two — that is — for all 7 € I, we set

Zi = Yi X
Zi—1, 1€ [\{1},

where (6.2) = [[vy; = 2. Let

el

e Z, = || ¥, denote the upper bounds on z;, i € I,

i'el:
i'<i

e n; = |logy(%;)] + 1 denote the number of binary variables needed to encode z;, i € I,
o J:={0,....,nf—1},iel,
e z;,,€{0,1}, j € J?, denote the binary variables to encode z;, i € I,

e u; ;i €[0,1], i e I\{1}, j € J/, j/ € JZ,, be a continuous variable that is naturally

binary and that encodes the y2 products,

o v;; €Ny, ieI\{l}, j € J?, be an integer variable that represents the j-th column sum

of the u variables,

e ¢;; €Ny, ieI\{1l}, j € J?, be an integer variable that represents the carried value from

column 5 — 1 to column j.

We reformulate a multiplicative program linearly exactly as follows, referring to it as

the Nested reformulation:

148



max or min
w7y7'%7@7c7v7u

J5 .
ZQZPJ

JjeJ;

s.t. (6.3), (6.4), (6.5),

Yi = Z 2 §i 5, ie I\{1}, (6.12)
jeJ?
Y1 = Z 22, (6.13)
JjeJf
Uiy 2 Yij + Zicrg — 1 ie I\{1}, je J?, j'e i, (6.14)
Ui < Yij, 1€ ]\{1}, jEe Jl-y, j' e JI o, (6.15)
Uiy < Zie14, ie I\{1}, je J!, j'e Ji, (6.16)
Vij = Z Uj 575" 1€ ]\{1}, j € JZZ, (617)
jled?, jrez |
J'+i"=j
Cio = O, 1€ [\{1}, (618)
QCi,j = Vi, j—1 + Cij—1 — 1, 1€ [\{1}, j € JZZ\{O}, (619)
2Ci,j < Vi, j—1 + Cij—1, 1€ I\{l}, j S JZZ\{O}, (620)
2ci,j+17 .] < nzz - 17
21‘,]' = V4 + Cij — 1€ [\{1}, j € le, (621)
0, 21,
u; .z € [0,1], ie I\{1}, je J!, j e J?,, (6.22)
Vi j, Cij € No, 1€ [\{1}, j € JZZ, (623)
Ui € {0, 1}, ieI\{1}, je J!, (6.24)
Z.; €{0,1}, iel, je J?. (6.25)

Note that Constraints (6.14)—(6.17) are equivalent to computing the cyclic convolution

(i.e., Equation (6.7)) using a McCormick relaxation. The u variables will naturally take
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binary values. Constraints (6.18)—(6.20) are added to capture the carries (i.e., they are the
linear form of Equation (6.8)), and Constraints (6.21) compute the binary-encoded product.

Observe that the way we interleave the product (6.2) into

(o (1) v2) - Yp—1) YUp)
—
=21

=29

"
=2zp—1

v

=zp

raises an interesting side question: what is the optimal way of reindexing the y variables?
We leave this question as a future research direction and we do not apply reindexing in
this study. However, the following proposition shows that reindexing may result in Nested
reformulations with different numbers of variables (and constraints) if n{ = ... = n¥ does
not hold. The proof of this and all the following propositions in this study can be found

in Appendix E1.

Proposition 6.1. For a given reindex o : (1,...,p) — (1,...,p), the number of u variables,

i.e., continuous variables, in the Nested reformulation is

0[] )

and the total number of v and c variables, i.e., integer variables, in the Nested reformulation

2 (ZZ (lelogQ (gg(j))‘ + 1)) :

6.3.1.2 Products of Length p: the Altogether Reformulation

18

Interleaving the product (6.2) into products of length two, while convenient, is not

necessary. We may also reformulate the product altogether. A motivating example is shown
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in Table 6.2 where we carry out the generalized FF'T-based multiplication of the three integers
N=Yy2=ys="T1.

Table 6.2: Generalized FFT-based multiplication of the three integers y; = yo = y3 =7

j 8 7 6 5 4 3 2 1 0
2, 0 0 0 0 0 0O 1 1 1
2, 0 0 0 0 0 0 1 1 1
93, 0 0 0 0 0 0 1 1 1
111
111
111
111
111
11 1
11 1
111
11 1
v; 0 0 1 3 6 7 6 3 1
g 12 5 5 3 1 0 0
5 1 0 1 0 1 0 1 1 1

yiyays = 28 + 26 424 422 4 21 4 20

We are now going to implement the generalized FFT-based multiplication as con-

straints to reformulate a multiplicative program. Let

e Z =] [y, denote the upper bound on z = [ [ y;,
el

i€l
e n* = |log,(Z)] + 1 denote the number of binary variables needed to encode z,

o J=1{0,...,n* — 1},

e Py, ke J?, denote the set of two-dimensional sets whose j-indices add up to k:

Pk = {{(17]1>7 (27j2)7 SRR (pvjp)}: jl € lej S ]; Z]Z = k’},

el

As an example, consider Table 6.2 and let p = 3 and ¢; = y; = 7 for ¢ € I. We then
have n! = 3 and J/ = {0,1,2} for i € I. For z = [[,.; ¥ = 343, we then have n* = 9
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and J* = {0,...,8}. Therefore,

Po = {{(1,0),(2,0),(3,0)}},

Pr={{(1,1),(2,0),(3,0)}, {(1,0),(2,1),(3,0)}, {(1,0),(2,0), (3, 1)}},

Py = {{(1,2),(2,0),(3,0)}, {(1,0),(2,2),(3,0)}, {(1,0),(2,0),(3,2)},
{11, (2,1),3,0)}, {(1,1),(2,0), 3,1}, {(1,0),(2,1), (3, 1)}},

Ps= &

Note that, intuitively speaking, each k € J* basically represents the index of a column
of values (which are all 1’s in this example) in the large middle section of Table 6.2.
Specifically, index £ = 0 is the index of the column on the rightmost side and k = 8
is the index of the column on the leftmost side. Since the number of values reported
in the middle section for index k = 0 is one, Py will only have one element. Similarly,
since the number of values reported in the middle section for index k£ = 1 is three, P;

will only have three elements.

P = U,}Dkv

keJ?

2;€{0,1}, j € J*, denote the binary variables to encode z,

up € [0,1], P € P, be a continuous variable that is naturally binary and that encodes

the g; ; products, (4, 7) € P,

v; € Ny, j € J?, be an integer variable that represents the j-th column sum of the u

variables,

c; € Ny, j € J*, be an integer variable that represents the carried value from column

7 — 1 to column j.
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We now reformulate a multiplicative program linearly ezxactly as follows, referring to

it as the Altogether reformulation:

max or min Z 22
e

s.t. (6.3), (6.4), (6.5),

vi= >, 20, iel, (6.26)
jeJ?
up= Y G — (p—1), PeP, (6.27)
(4,7)eP
up < ¥ij, PeP, (i,j) e P, (6.28)
vi= Y, up, jeJ?, (6.29)
PeP;
co =0, (6.30)
20]‘ = Vj—1 + Cj—1 — 17 j € JZ\{O}, (631)
20]' < Vj—1 + Cj—1, j € JZ\{O}, (632)
2ci1, 7 <n®—1,
,7:’]' = vj + Cj — o j € JZ, (633)
0, j=nF—1,
up € [0,1], PeP, (6.34)
2; €{0,1}, and vj, ¢; € Ny, jeJ?, (6.35)
yij € {0, 1}, iel, jeJ!. (6.36)

Proposition 6.2. The number of u variables, i.e., continuous variables, in the Altogether

reformulation is

Y
[ [t

el
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and the total number of v and c variables, i.e., integer variables, in the Altogether reformu-

2 q; log, (y,-)‘ + 1) = 2n°.

Comparing Propositions 6.1 and 6.2 shows that the Nested and Altogether reformula-

lation 1s

tions have very different properties in terms of the number of variables (and constraints). Let
L := max{n{,...,n¥} and assume that the size of a multiplicative program is polynomially
bounded. In that case, the size of its Nested reformulation is polynomially bounded, too,
as the number of its u variables is O(L?p?) and the total number of its ¢ and v variables is
O(2Lp?*). However, the size of the Altogether reformulation is exponential as the number of

its u variables is O(LP) and the total number of its ¢ and v variables is O(2Lp).

6.3.2 Search Mechanisms

To optimize the Nested and Altogether reformulations, we propose two search mech-

anisms, which in this section we refer to as One-shot and Bitwise.

6.3.2.1 One-shot Search Mechanism

In this search mechanism, we directly solve the Nested or Altogether reformulation,
which are (mixed) integer linear programs, using an off-the-shelf solver such as CPLEX or
Gurobi. The advantage of this search mechanism is that it only solves one optimization
problem to compute the optimal values of all bits of the multiplicative objective function.

Its disadvantage is that it does not resolve the curse of multiplication.

6.3.2.2 Bitwise Search Mechanism

Without loss of generality, in this section, we explain the Bitwise search mechanism
only in the context of the Altogether reformulation. To apply it in the context of the

Nested reformulation, we should add the subscript p to some notations used in this section.
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Specifically, any instance of n*, J*, Z;, 2¥, and 2! should be changed to Ny Jps Zpis 240 and

i o7
zpl, respectively.

In the Bitwise search mechanism, we compute the optimal values of bits one by one
from the most significant one to the least significant one. In each iteration, the optimal
value of one bit will be computed and will be fixed for future iterations. The advantage of
this search mechanism is that it fully resolves the curse of multiplication. Its disadvantage is
that one (mixed) integer integer program with the optimal objective value of either zero or

one must be solved for each bit. Specifically, for the Altogether reformulation, the following

objective function must be optimized at iteration t € J?,

max or min  Z,:_i_¢,

and the following constraints should be added,

énz—l—t’ = ZA/:;z_l_t/ t/ € JZ . t/ < t,

where 2. |, is the optimal value of bit Z,-_;_y obtained in each iteration ¢. We now make

a few observations.

Observation 6.1. In the Bitwise search mechanism, in each iteration, one feasible solution
will be naturally found for the multiplicative program. Therefore, a global primal bound can

be computed for a multiplicative program after each iteration.

To understand Observation 6.1, consider the Altogether reformulation and let

= (Z87 s 722271)

be the value of all bits obtained in iteration ¢ € J?. Since at iteration ¢ € J*, the optimal

value of bit 2,:_1_; will be obtained, we have 2%. |, = 2L. | ,. Moreover, since 2" is feasible
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ey 2121 is a global primal bound for the optimal objective value of the multiplicative

program.

Observation 6.2. In the Bitwise search mechanism, in each iteration, a global dual bound

can be obtained by setting the value of not-yet-explored bits to their ideal values.

To understand Observation 6.2, note that for mMPs, the ideal value, denoted by v*,
for any arbitrary bit is zero, i.e., v* = 0, as the problem is in the form of minimization
(but that may not be feasible). Similarly, for MMPs, the ideal value for any arbitrary bit is
one, i.e., v* = 1, as the problem is in the form of maximization (but that, too, may not be
feasible). Hence, for the Altogether reformulation, after obtaining 2* in iteration ¢t € J*, we

know that

n*—1

t

21—t st F—1—-t %
Z 2" Zoeq_p + Z 2" v
=0

t'=t+1

is a global dual bound for the optimal objective value of the multiplicative program.

Observation 6.3. In the Altogether reformulation, after obtaining z° in iteration ¢t € J?, if

é,t

e 1—(t41) = v*, then iteration ¢ + 1 can be skipped as 2! is optimal for iteration ¢ + 1, too,

i.e., we can set 2! = 27,

Due to the importance of Observation 6.3, when implementing the Bitwise search
mechanism, we assume that the observation is employed. In other words, we assume that in
the basic version of the Bitwise search mechanism, Observation 6.3 is included for removing
redundant calculations and reducing the number of optimization problems needed to be
solved. In addition to the basic version of Bitwise, in this study, we consider two additional

variations of the Bitwise search mechanism which we will present next.

6.3.2.2.1 Bitwise + Full Index Set Cut (Bitwise + F-cut)

This is the basic version of the Bitwise search mechanism with one additional cut
(referred to as F-cut) that needs to be added if an optimization problem is solved at iteration

t. The full index set at iteration t is the set of all indices of not-yet-explored bits whose
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values in the solution found in iteration ¢ — 1 are not equal to v*, i.e., the ideal value. Note
that because of Observations 6.1 and 6.3, the solution found at iteration t — 1 corresponds
to the best global primal bound known at the beginning of iteration ¢. For the Altogether
reformulation, the full index set at iteration ¢, denoted by F*, can be defined as

Fr={ie{0,...,n" —1—t}: 27" # 0}

(2

Observation 6.4. If the solution found at iteration ¢ — 1 is not globally optimal for the
multiplicative program, then at least one of the bits with indices in F* should take its ideal

value.

Based on Observation 6.4, for the Altogether reformulation, the F-cut can be defined

as

Y G+ (10 Y (1-2) =1

el el

Observation 6.5. If after adding the F-cut at iteration ¢, the optimization problem that needs
to be solved at iteration ¢ becomes infeasible, then the solution found at iteration ¢ — 1 is

globally optimal and the Bitwise search can terminate immediately.

6.3.2.2.2 Bitwise + Partial Index Set Cut (Bitwise + P-cut)

This variation is similar to Bitwise + F-cut. The main difference is that F-cut will
be replaced by a different cut, referred to as P-cut. At the beginning of iteration ¢, let af
be the index of the most significant not-yet-explored bit whose value in the solution found
in iteration ¢ — 1 is equal to v*, i.e., the ideal value. In other words, for the Altogether

reformulation a! can be defined as

o =max{ie{0,....,n° —1—1t}: 2" =v*}.
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The partial index set, denoted by ]T"t, is the set of all elements in F* that are greater than
o', ie.,

={z’€.7-"t:2'>ozt}.

Using Ft, for the Altogether reformulation, the P-cut can be defined as

v* Z’Zl (1—v%) Z(l—éi)zl.
ieFt ieFt
Note that F* is a subset of sequential most significant not-yet-explored bits whose
values are not ideal in the solution obtained in iteration ¢ — 1. Hence, the P-cut is designed
to ensure that at least one of these bits will take its ideal value in iteration ¢ if possible.
However, if it is not possible, then we have the following observation that helps us skip some

iterations.

Observation 6.6. If after adding the P-cut at iteration ¢, the optimization problem that needs
to be solved at iteration t becomes infeasible, then the optimal value of the bits with indices
in F* cannot be ideal. In other words, their values will surely be 1 — v*. This implies that
for the Altogether reformulation, we can set 2 = 2/~ for all ¢/ € {¢,t + 1,...,t + | F!| — 1},

and all iterations {t, ¢+ 1,...,t + |F!| — 1} can be skipped.

6.3.3 Warm-start Enhancements for Minimum Multiplicative Problems

Similar to the previous section, again without loss of generality, we explain our en-
hancements only in the context of the Altogether reformulation. However, the same enhance-
ments can be applied to the Nested reformulation by simply adding the subscript p to some
notations used in this section. Specifically, any instance of n* and 2} should be replaced by
n, and Z;, respectively. With this in mind, suppose that before starting a search mecha-
nism (One-shot or Bitwise), a feasible solution is known for a multiplicative program that

can be used for warm-starting. We denote the objective bit values of this feasible solution

by 2% = (2{,...,2%_,) for the Altogether reformulation. Moreover, we denote the most
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significant bit in 2* that has not taken its ideal value by g%, i.e.,
BY :=max{ie{0,...,n" —1}: 2% | #v*}

for the Altogether reformulation.

Observation 6.7. In the Altogether reformulation, the optimal values of bits with indices
{B*+1,8% +2,...,n* — 1} are equal to the ideal value, i.e., z; = v* for all i € {f¥ + 1, B* +

2,...,n*—1}.

Observation 6.7 is important as it suggests that the optimal value of some of the
most significant bits can be determined in advance if a feasible solution is known in advance.
In practice, this observation is more likely to be effective for mMPs. This is because the
maximum number of bits required to represent the optimal objective value of a multiplicative
program, i.e., n* (for the Altogether formulation), is determined based on the product of the
upper bounds on y,..., y,. Therefore, since mMPs are in the form of minimization, many
of the most significant bits naturally take the optimal value of zero. We hence suggest to
employ Observation 6.7 only for mMPs. Next, we present two simple ways of computing a

good initial feasible solution for mMPs.

6.3.3.1 Min-Min Appraoch

Our first proposed approach minimizes the minimum of yi,...,y, over the feasible

set. The following (mixed) integer linear program needs to be solved:

min {02 (6.3), (6.4), (6.5), 0>y — M i€l DXi=p-1, Nef0,1} iel},
LY el

where M is a sufficiently large number. We denote the vector of optimal values for the

y-variables by y". The binary-encoded version of [ [._; ¥’ generates 2".
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6.3.3.2 Indirect Min-Min Approach

In our second approach, we first minimize each y; for ¢ € I separately and then choose
the solution of the problem that results in the smallest objective value for mMP. In other

words, for each 7 € I, we solve

argmin {yz : (63)7 (64)7 (65)}7

m?y

and denote the vector of optimal values for the y-variables by y**. The binary-encoded

version of

. w,1 w,p
min Yo 55| 1Y
el

iel

generates 2.

6.3.4 Continuous Cases

In all previous cases, we assumed that all y-variables are integer. In this section,
we explain how our approach can be used for approximating multiplicative programs with
pc # 0 (with any desirable level of precision). Suppose that there exists an i € I such that
y; can only take fractional values. Suppose further that users are interested in only 5 € Ny
digits after the decimal point of the value of y;. The following two steps should be applied

in order to modify the Nested or the Altogether reformulation:

e Step 1: We first find the equation corresponding to y; from Constraint (6.3). We then
multiply its right-hand side by 10°. Note that to avoid running into numerical issues
and removing any solutions, we keep the declaration of y; as continuous variables, i.e.,
we do not change it to integer. As an aside, we note that Constraint (6.3) appears in
both the Nested and the Altogether reformulation. Hence, both reformulations will be

modified in this step.
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e Step 2: We change the equation corresponding to y; in Constraints (6.12), (6.13), and
(6.26) from equality to inequality. Specifically, we change ‘=" to ‘>’ for the maximiza-
tion instances. Moreover, we change ‘=" to ‘<’ for the minimization instances. These
inequalities ensure that the optimal binary-encoded value of y; represents |y;| and [y;]
in MMPs and mMPs, respectively. In other words, our approximation technique is a

lower approximation for MMPs and an upper approximation for mMPs.

6.4 Extreme Examples

As mentioned earlier, the Bitwise search mechanism is the only strategy (in this paper)
that can truly resolve the curse of multiplication. Moreover, the Nested reformulation keeps
the size of the problem polynomially bounded while the Altogether reformulation increases
the size of the problem exponentially (as p increases). To solve instances with large values
of p, the only suitable approach is to employ the Nested reformulation when being combined
with the Bitwise search mechanism. In order to testify this claim, in this section, we compare
the performance of our approach, i.e., Nested reformulation + Bitwise search mechanism,
with an off-the-shelf solver on two instances where the curse of multiplication is likely to
arise.

Both instances have 20 binary variables, i.e., n¢ = 0 and n; = 20, and 10 constraints
in the space of x-variables, i.e., m = 10. However, one instance has p = 15 and the other has
p = 20. Interested readers may refer to Appendix E2 to find the fully defined instances. As
an aside, we note that although these instances look small, simply generating the Altogether
reformulation can consume a significant amount of time and memory space due to p €
{15,20}. In fact we could not load the Altogether reformulations of either one of these two
instances in a computing platform with 128GB RAM. However, the Nested reformulations
require a negligible amount of time and memory space and that is why we have used it in

this section.
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Table 6.3: Results for the instance with p = 15

Min Max

Objective value  Time (s) Objective value  Time (s)

Bitwise 37,881,049,842,155,520 669.21  13,426,599,939,480,000,000 2107.71
GRB 131,262,150,868,992,000 0.07 2,456,521,675,442,388,480 0.05

We solve each instance both in the form of minimization and maximization using
our approach, i.e., Nested reformulation + Bitwise search mechanism. Additionally, we solve
each instance using a powerful commercial off-the-shelf solver, Gurobi version 9.0.2 (which we
refer to as GRB), to conduct comparisons. As previously mentioned in Section 6.2, in order
to solve multiplicative programs using GRB, an MMP can be reformulated as a (mixed
integer) SOCP and an mMP can be reformulated as a nonconvex optimization program,
specifically, a nonconvex quadratically constrained quadratic program. Hence, we employ
GRB SOCP for the maximization form and GRB Nonconvex for the minimization form. For
consistency, when implementing our algorithm, we also set GRB as the default solver for
solving mixed integer linear programs arising during the course of our algorithm. We impose
a time limit of 259,200 seconds (3 days) and set the optimality gap tolerance to zero for all
solution approaches. The results are shown in Tables 6.3 and 6.4 for p = 15 and p = 20,
respectively.

Table 6.4: Results for the instance with p = 20

Min Max

Objective value Time (s) Objective value Time (s)

Bitwise 322,275,494,202,543,737,864,192  259,200.00  65,290,849,092,115,078,053,888,000  259,200.00
CRB Infeasible 0.00 —  259,200.00

In Table 6.3, we observe that GRB claims optimality within a fraction of a second.
However, obviously, the objective values reported are far from the optimal values reported
by the Bitwise approach. This is an indication that GRB has faced numerical issues. In
Table 6.4, we observe that GRB Nonconvex (for minimization) immediately reports infeasi-
bility and GRB SOCP (for maximization) does not report any feasible solution within the

time limit. However, our Bitwise approach found feasible solutions for both cases report-
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ing 4 x 1077% and 98.6% optimality gap for minimization and maximization, respectively.
We note that the 98.6% optimality gap reported for the maximization case is due to the

magnitude of the objective value.

6.5 Computational Study

In this computational study, we compare the performance of our proposed algorithms
with GRB SOCP and GRB Nonconvex when solving MMPs and mMPs for small values of
p, respectively. All solution methods as well as our instance generator are implemented in

C++ (the source files are available at https://github.com /paymanghasemi/Multiplicative-

Programs-by-Binary-encoding-the-Multiplication-Operation and the ‘.lp’ format of the in-

stances are available at https://usf.box.com/s/lubxesylwufybxj8fjwyefslexw77nyt). For con-

sistency, when implementing our algorithms, we also set GRB as the default solver for solving
mixed integer linear programs arising during the course of our algorithms. All computational
experiments are conducted on a Dell PowerEdge R360 with two Intel Xeon E5-2650 2.2 GHz
12-core processors (30MB), 128GB RAM, the RedHat Enterprise Linux 7.0 operating system,
using a single thread. We set the optimality gap tolerance of GRB to zero in all experiments.
Moreover, a time limit of 3,600 seconds (1 hour) is imposed for solving each instance using
each solution method.

We generate 900 instances for this computational study through the procedure de-
scribed in Appendix E3. Specifically, we generate 300 binary instances that can be used
in both maximization and minimization forms, 300 continuous maximization instances, and
300 continuous minimization instances. Our computational study is based on 5,400 runs
where each run means solving an instance by a specific solution method. These 5,400 runs

are divided (not equally) into four experiments:

o Erperiment 1: The first experiment focuses on identifying the best search mechanism.
We conduct this experiment on only instances with p = 2 as the Altogether and Nested

reformulations are the same for such instances. Since our solution methods are only ap-
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proximate algorithms for continuous instances, we only focus on pure binary instances
for the first experiment. We show that One-shot is the fastest search mechanism.
Hence, in the remaining experimental settings, One-shot is set as the default search

mechanism for our solution approaches.

Ezxperiment 2: In the second experiment, we focus on binary instances in minimiza-
tion form with p € {2,3} to identify whether the proposed warm-start techniques are
effective and, if so, which one performs the best. Note that we do not introduce any
enhancements for the maximization instances (in this paper) and that is why the fo-
cus of this experiment is only on minimization instances. In this experiment, we use
the Nested reformulation (combined with the One-shot search mechanism). Overall,
based on the results of the second experiment, we show that ‘Indirect Min-Min’ per-
forms best. Therefore, in the remaining experiments, ‘Indirect Min-Min’ is the default

enhancement technique when solving minimization instances.

Experiment 3: In the third experiment, we compare the performance of the Nested and
Altogether reformulations (when being combined with the One-shot search mechanism
and the Indirect Min-Min enhancement) with the performance of GRB on all pure bi-
nary instances with p € {2,3,4}. Specifically, for pure binary maximization instances,
GRB SOCP is the benchmark for comparison, and for pure binary minimization in-
stances, GRB Nonconvex is the benchmark for comparison. We show that GRB SOCP
performs best for maximization instances while for minimization instances, the Nested

reformulation is the dominant approach.

Experiment 4: In the fourth experiment, we repeat Experiment 3 but for all continuous
instances with p € {2,3,4}. The only difference is that due to the poor performance
of the Altogether reformulation, we do not use it in this experiment. Moreover, as our
proposed approaches are approximations for continuous instances, we consider three

multipliers {10°, 102, 10*} for transforming the continuous y-variables into integers, i.e.,
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B € {0,2,4}. We show that GRB SOCP performs best for maximization instances while

for minimization instances, the Nested reformulation is the dominant approach.

In light of the above, the following are the solution approaches (in addition to GRB

SOCP and GRB Nonconvex) that we use in our experiments for binary instances:

e N-O: Nested, One-shot,

e N-B: Nested, Bitwise,

e N-B+F: Nested, Bitwise + F-cut,

e N-B+P: Nested, Bitwise + P-cut,

e N-O-Imm: Nested, One-shot, Indirect Min-Min,

e N-O-mm: Nested, One-shot, Min-Min,

e A-O: Altogether, One-shot,

e A-O-Imm: Altogether, One-shot, Indirect Min-Min.

Specifically, N-O, N-B, N-B-+F, and N-B+P are used in Experiment 1. Note that the Nested
and Altogether reformulations are indeed the same when dealing with instances of p = 2.
Hence, the term ‘Nested’ can be replaced by ‘Altogether’ for instances with p = 2. In
Experiment 2, N-O, N-O-Imm, and N-O-mm are used. In Experiment 3, N-O, A-O, and
GRB SOCP are used for maximization instances while N-O-Imm, A-O-Imm, and GRB
Nonconvex are used for minimization instances. The following are the solution approaches
(in addition to GRB SOCP and GRB Nonconvex) that we used in our experiments for

continuous instances:
e N-O-M: N-O with M as multiplier from the set {10°,10%, 10},

o N-O-Imm-M: N-O-Imm with M as multiplier from the set {10°, 10%, 10%}.
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Table 6.5: High-level summary of computational results

p
2 3 4
# Runs: 600 # Runs: 300 # Runs: 300
7 # Instances: 100 # Instances: 100 # Instances: 100
° g GRB SOCP 85.00% GRB SOCP 82.00% GRB SOCP 87.00%
5 8 /@ Time outs 14.00% Time outs 18.00% Time outs 13.00%
E = N-O 1.00%
g .8
= 3 " # Runs: 400 # Runs: 400 # Runs: 400
= 2 # Instances: 100 # Instances: 100 # Instances: 100
g GRB SOCP 95.00% GRB SOCP 85.00% GRB SOCP 92.00%
E  N-O-10° 4.00% N-0O-10° 8.00% Time outs 7.00%
8 N-0-10% 1.00% Time outs 6.00% N-O-104 1.00%
- N-O-10* 1.00%
'% # Runs: 900 # Runs: 600 # Runs: 300
o # Instances: 100 # Instances: 100 # Instances: 100
A g N-O-Imm 76.17% N-O-Imm 75.00% N-O-Imm 40.00%
g N-O 17.17% Time outs 12.00% Time outs 36.00%
M GRB Nonconvex 3.33% A-O-Imm 11.00% GRB Nonconvex 24.00%
£ 38 N-O-mm 3.33% GRB Nonconvex 1.00%
g 2 N-O 1.00%
é 3 " # Runs: 400 # Runs: 400 # Runs: 400
> 2 #+ Instances: 100 # Instances: 100 # Instances: 100
Z  N-O-Imm-10° 94.00% N-O-Imm-10° 100.00% N-O-Imm-10° 89.00%
B N-O-Imm-102 3.00% GRB Nonconvex 7.00%
S GRB Nonconvex 2.00% N-O-Imm-10? 3.00%
N-O-Imm-10* 1.00% Time outs 1.00%

Specifically, in Experiment 4, N-O-10°, N-O-10%, N-O-10*, and GRB SOCP are used
for maximization instances while N-O-Imm-10°, N-O-Imm-102, N-O-Imm-10%, and GRB
Nonconvex are used for minimization instances.

Table 6.5 shows a high-level summary of the computational results of all 5,400 runs.
It is worth mentioning that the result tree shown in Figure 6.1 (given in the introduction)
is generated based on Table 6.5. In this table, we classify the problem variation by the
direction (maximize, minimize), the variables (binary, continuous), and p € {2, 3,4}. Hence,
in total there are 2 x 2 x 3 = 12 problem variations. For each problem variation, we provide
the number of unique runs and instances in Table 6.5. Below that, we list the solution
methods and their share of instances for which they had the shortest solution time. For
some instances, there may be a tie between two or more solution methods, which explains
the fractional percentages. For example, for the maximization, binary, and p = 2 case, GRB
SOCP had the shortest solution time for 85% of instances, followed by 14% time outs and 1%

One-shot. Solution methods that never had the shortest solution time for any instance (i.e.,
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0%) are omitted. It is immediately clear that GRB SOCP performs best for maximization
problems. For minimization problems, however, the solution methods introduced in this
paper outperform the off-the-shelf benchmarks. Specifically, for binary problems, N-O-Imm
and N-O perform best for p = 2. For p = 3, the top performers are N-O-Imm and A-O-
Imm. It is only for p = 4 that the instances either time out or can only be solved by GRB
Nonconvex or N-O-Imm. For continuous problems, N-O-Imm-10° approximations dominate
the other approaches.

To see more details of Experiments 1-4, interested readers may refer to Appendix E4.
Moreover, there is a 185-page supplementary PDF document (along with its corresponding

CSV file) available at https://github.com/paymanghasemi/Multiplicative-Programs-by-Bi-

nary-encoding-the-Multiplication-Operation for details on every one of the 5,400 runs in this

study.
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Chapter 7: Conclusions and Future Research Directions

7.1 Conclusions of Chapter 2

We developed a bi-objective linear programming based branch-and-bound algorithm
for solving a class of mixed integer linear maximum multiplicative programs (with a bi-linear
objective function). This class of optimization problems has only one objective function and
it can be solved directly by a commercial mixed integer second-order cone programming
solver. However, it was shown that the proposed branch-and-bound algorithm outperforms
such a solver by a factor of around 2 on average. Using a computational study, different
branching and node selecting strategies as well as enhancement techniques were explored.
It was shown that the most infeasible branching and best-bound search strategies perform
the best for the proposed branch-and-bound algorithm. However, enhancement techniques
were only useful for mixed binary instances. One drawback of the proposed method is that
it can only be applied to mixed integer linear maximum multiplicative programs in which
its objective function involves a bi-linear term. Therefore, developing a multi-objective
optimization based algorithm for cases where the objective function involves a multi-linear

term can be a future research direction.

7.2 Conclusions of Chapter 3

We developed a multi-objective mixed binary linear programming based algorithm for
solving MIL-MMPs. This class of optimization problems has only one objective function and
can be reformulated as mixed integer second-order cone programs. The reformulation can
be directly solved by a commercial solver such as CPLEX. Using a detailed computational

study, we demonstrated that our proposed algorithm significantly outperforms such a solver.
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We also showed that our algorithm outperforms a recent algorithm for solving instances of
MIL-MMPs with p = 2. Finally, we showed that even by linearizing the objective function
and solving the resulted (mixed) integer linear program by a commercial solver, the solution
time will be significantly larger than the one obtained by our proposed approach.

As for the future research guideline, the following shortcomings of the current pa-
per can be of interest. As mentioned in Section 3.4, a major limitation of our proposed
algorithm is its natural instability when solving MIL-MMPs with large values of p. The op-
timal objective value of MIL-MMPs tends to grow exponentially as p increases. Therefore,
not surprisingly, existing solution approaches (including the one proposed in this study) do
not guarantee to not run into numerical instabilities when dealing with such instances. So,
studying algorithms that are theoretically guaranteed to not run into objective-value-caused
numerical instabilities can be an interesting future research direction. Another limitation of
our proposed algorithm is that it requires converting all integer decision variables to bina-
ries which in turn increases the overall size of a formulation. Specifically, in our proposed
approach, any integer decision variable with an upper bound equal to v needs to be replaced
by exactly |log, u| + 1 binary variables. Moreover, to complete the transformation, one ad-
ditional constraint needs to be added to the formulation for each integer variable. Such a
transformation is expensive but makes the process of adding no-good constraints, which are
essential for the correctness of our proposed approach, more conveniently. Therefore, study-
ing algorithms that do not require adding no-good constraints and/or the transformation of
integer variables can be another interesting future research direction of this study as such

algorithms can possibly have computational advantages over the one proposed in this paper.

7.3 Conclusions of Chapter 4

We studied a subclass of GMMPs, the so-called IL-GMMPs, with a significant number
of applications in many fields including but not limited to game theory, conservation plan-

ning, and system reliability. We developed three new multi-objective optimization based
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algorithms with two desirable characteristics: (1) they only solve single-objective integer
linear programs and (2) they can directly deal with geometric weights. Using an extensive
computational study, we demonstrated the efficacy of our proposed algorithms. We showed
that the performance of our algorithms depends highly on the choice of a commercial solver
employed for solving single-objective integer linear programs. Overall, for our test instances,
CPLEX was shown to be the best choice for our proposed algorithms. We also illustrated
that an IL-GMMP can be reformulated as a mixed integer SOCP but the size of such a refor-
mulation depends on the geometric weights. Overall, we showed that for our test instances,
Xpress performs significantly better than CPLEX and Gurobi for solving such mixed integer
SOCPs. However, even the mixed integer SOCP solver of Xpress was shown to perform
poorly compared to one of our algorithms, i.e. CFSSA-I. Finally, we showed that although
one can linearize the objective function of an IL-GMMP (by introducing new sets of vari-
ables and constraints), commercial solvers struggle to solve even small IL-GMMPs using the
linearized formulation. Next, two future research directions are explained.

The first future research direction of this study is about how to customize the proposed
algorithms for solving MIL-GMMPs. One simple idea would be to employ the approach
proposed by [1]. Their proposed approach is motivated by this simple observation that
for solving any mixed integer optimization problem four steps can be done iteratively: (1)
Finding a new feasible solution for the optimization model and then updating the best
solution found so far accordingly. (2) Fixing the values of the integer decisions by setting
them to their corresponding values in the feasible solution, the so-called integer support
vector, in order to generate a continuous optimization problem. (3) Solving the continuous
optimization problem to obtain the best feasible solution for the integer support vector
used and then updating the best solution found so far accordingly. (4) Adding a no-good
constraint to the model for removing the integer support vector permanently from the search

and then returning to Step 1.
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In light of the above, in order to customize our proposed algorithms for solving MIL-
GMMPs, an extra primal-bound updating operation should be added to each algorithm. This
operation should be called after computing a feasible solution («’,y’) by WSO (w, PooL, 1)
at any iteration. In this operation, we set the values of only integer decision variables of a
MIL-GMMPs to those in «’. By doing so, a reduced continuous problem will be generated
which is basically a L-GMMP. So, we can reformulate such a L-GMMP as a SOCP and solve
it accordingly to obtain the best feasible solution associated with the integer support vector
of @’. Therefore, that feasible solution should be used for updating the global primal bound
(if it is better).

Although the approach mentioned above is theoretically correct, it is certainly worth
investigating its performance in practice. In fact, it is possible that solving such SOCPs
creates numerical issues for large values of p and/or the geometric weights. This is because
an optimal objective value of a L-GMMP (or in general any GMMP) can easily become a very
small /large number as p and/or the geometric weights increase. So, to obtain more precise
solutions, the optimality gap should be set to very small values and this by itself can be a
potential source of numerical issues. Hence, any solution approach that solves optimization
problems (such as the SOCP reformulation) in which the objective function of a GMMP,
i.e. the multiplicative function, exists is not probably reliable/precise for large values of p
and /or the geometric weights. Note that none of the optimization problems solved in our
proposed algorithms (in this study) deals with a multiplicative function. So, in some sense,
our proposed approaches are expected to be less sensitive to large values of p and/or the
geometric weights. So, customizing these algorithms for solving MIL-GMMPs is better to
be done in a way that this property is preserved.

The second future research direction of this study is about how to explore the idea of
developing multi-objective optimization based algorithms for other classes of single-objective
optimization problems. In particular, GMMPs with unit geometric weights appear to be

closely related to minimum multiplicative programs (see for instance [125, 126, 54, 55| and
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[114]). Specifically, by changing the objective function of a GMMP with the unit geomet-
ric weights from maz to min a minimum multiplicative program is obtained. Note that
L-GMMPs can be solved in polynomial time. However, it is known that a minimum multi-
plicative program is NP-hard even when all constraints are linear and all decision variables
are continuous [55]. Therefore, because of this significant difference, we did not consider
this class of optimization problems in this study. However, it is worth studying whether
similar approaches can be developed for minimum multiplicative programs involving only

linear constraints and some integer decision variables.

7.4 Conclusions of Chapter 5

In this research, we proposed a methodology that, for the first time to the best of our
knowledge, models a fluency map problem as a game. Specifically, we proposed a bargaining
game where players/organs start bargaining from their worst expected DVH and try to get
a final solution closer to their ideal plan. During this process, we redefined the fluency
map optimization such that, instead of the typical penalty functions, we have new objective
functions referred to as preference functions. The advent of preference functions has several
advantages. First, the preference values of all organs are unitless and are expected to be in
the range of zero to one, which makes the objective values comparable to each other. Second,
the values of the new functions are meaningful as they represent the similarity percentage
of each player’s/organ’s plan to its ideal plan.

Further, to assure the efficiency and mathematically provable fairness of the final
solution of our proposed game, we utilized the concept of Nash Social Welfare in our proposed
methodology. The use of Nash Social Welfare enabled us to introduce a new control lever
for the fluency map optimization, the so-called negotiation powers. These powers control
the similarity rate of each player/organ to their ideal plan in the final solution and provide

the flexibility of putting more emphasis on an organ by increasing its negotiation power.
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We note that we tried to provide the most straightforward form of our methodology in
this paper, and an extensive future research is needed to improve the proposed methodology
to its full capacity. Specifically, as a guideline for future research directions, we have created
Figure 7.1 which is a general framework for extending our methodology. In Figure 7.1,
the potential blocks to improve the final plan are presented in gray, and the dashed lines
indicate the potential loops that can be added to the methodology to construct an automated

algorithm. Next, we discuss the future research directions based on this figure.

— S C) R — |

Prescription Penalties
(I,u) (f)

Feasible set
of actions

I

Disagreement
point

Negotiation Powers
() Nash Social

Welfare

I

........................................................... / Fluency Map

end

Figure 7.1: A general framework for extending our proposed methodology

e Penalties (f): Penalty functions play the role of utility functions in our methodology
and are critical in defining the feasible set of actions and finding the disagreement point.

As a result, the quality of the final plan highly depends on the choice of the penalty

173



functions. Although we used the quadratic function as our main penalty type and tried
to get closer to the ideal solution defined by this function, one can use different concepts
as the initial criterion. There are some linear and non-linear objective functions that
can be utilized in our proposed approach |74, 71, 75, 127, 128, 129, 130|, each of which
has its own pros and cons. So, a future research guideline is to study the impact of

different penalty types in the final plan of our methodology.

Prescription (L,u): In our methodology, the goal is to get closer to the ideal plan
while distancing from the worst plan, both of which are defined based on the initial
prescription. If a prescription with higher alignment with the status of the patience
is provided, less diverged ideal and worst cases can be defined which can impact the
final plan drastically. One approach for so doing is to iteratively update the prescribed
dose levels, which can be done by including the dashed line entering to the Prescription
block in Figure 7.1. Hence, a guideline for the future research is creating an automated
approach for updating the prescriptions to improve the final plan. A similar research
has been done by [76], where instead of the prescription, a threshold is introduced to

the model and updated iteratively.

Initial Weights (o, w): In Remark 5.1, we mentioned that how manipulating the vec-
tor of importance weights can affect the final plan. Therefore, a smart choice of the
initial importance weights, similar to ones proposed by [131] and [132], can be a good
candidate to improve the final plan. In addition, further improvement of the impor-
tance weights is possible by including the dashed line entering to the Weights block in

Figure 7.1 and using the methods that iteratively update the importance weights [78§].

Disagreement points: In Section 5.3.3, we proposed a simple approach to find the
reference points for our game, i.e., the ideal and worst penalty values. However, prac-
titioners can use their preferred values as the reference points. For instance, the penalty

values resulted by the quadratic fluency map optimization, i.e., Problem (5.9), can be
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implemented as the disagreement point. By so doing, the model will try to get farther
from the result of Problem (5.9) rather than the real worst expected values. Another
approach can be estimating the ideal and worst values [133] which will reduce the

computational efforts of the methodology.

e Negotiation powers (p): As mentioned in Section 5.3.4, the negotiation powers are
new control levers introduced for the first time for fluency map optimization. Having
fixed initial prescriptions and importance weights, the negotiation powers provide the
ability to improve the final plan. Particularly, by developing an update role for ne-
gotiation powers and including the dashed line entering the Negotiation powers block
in Figure 7.1, an automated algorithm can be constructed to improve the final plan.
Therefore, a future research guideline is developing an automated algorithm for updat-

ing the negotiation powers.

7.5 Conclusions of Chapter 6

In this paper, we addressed the question of how the curse of multiplication can be re-
solved when solving multiplicative programs. Specifically, we showed how the multiplication
operation itself can be binary-encoded as an integer linear program following the procedure
that a computer uses internally. We developed two types of binary-encoded reformulations
for a multiplicative program: the Nested reformulation and the Altogether reformulation.
Assuming that a multiplicative program has a compact (i.e., polynomially bounded) size, we
proved that the Nested reformulation will also have a compact size. However, that is not the
case for the Altogether reformulation. We also introduced two search mechanisms, One-shot
and Bitwise, with several enhancement techniques for solving the proposed reformulations.
One-shot is suitable for multiplicative programs with small values of p, while Bitwise is suit-
able for multiplicative programs with large values of p. Therefore, the combination of the
Nested reformulation and the Bitwise search mechanism is the first approach (to the best of

our knowledge) that can fully resolve the curse of multiplication in multiplicative programs.
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Although our focus has been mainly on resolving the curse of multiplication, surprisingly,
we observed that the Nested reformulation combined with the One-shot search mechanism
completely outperforms standard solvers on minimization instances, regardless of the value
of p. However, for maximization instances with small values of p, standard solvers perform
best. This difference can be explained by the fact that maximization instances are different
from minimization instances in nature, i.e., continuous mMPs are NP-hard while continuous
MMPs are polynomially solvable.

We hope that the simplicity of our proposed solution approaches and their promising
results encourage more researchers to study multiplicative programs. Specifically, many
different reformulations and/or search mechanisms can be developed by combining ideas
behind those presented in this paper. Therefore, studying such reformulations and search

mechanisms both theoretically and computationally could be valuable.
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Appendix B: Chapter 3

B1: Detailed Comparison Between B&B and Algorithm 3

Table B1.1: Performance comparison between Algorithm 3 and B&B on pure binary and
mixed binary instances with p = 2

Pure binary Mixed binary
Algorithm 3 B&B Algorithm 3 B&B

mxn #N | T(sec.) || #S | %G T(sec.) #N | T(sec.) || %G | T(sec.)
200 x 100 6.80 1.02 10 0 40.05 5.20 0.67 0 1.95
200 x 200 6.40 2.16 10 0 73.67 4.40 1.04 0 7.13
200 x 300 6.20 4.90 10 0 743.49 5.20 1.74 0 12.44
200 x 400 8 10.88 10 0 | 2,955.39 5.20 2.32 0 20.42
Avg 6.85 4.74 10 0 953.15 5 1.44 0 10.48
400 x 200 6.60 5.58 10 0 288.37 4.40 3.03 0 15.93
400 x 400 7.20 21.76 10 0 | 3,071.54 4.40 5.53 0 51.15
400 x 600 6.40 35.83 10 0 772.04 4.80 8.75 0 97.61
400 x 800 6.20 73.57 10 3 | 2,923.57 4.40 10.88 0 210.09
Avg 6.60 34.19 10 0.75 | 1,763.88 4.50 7.05 0 93.70
600 x 300 8.20 22.37 10 0 | 1,189.86 4.60 6.82 0 44.51
600 x 600 8.20 116.95 10 2 | 4,340.54 4.80 14.21 0 186.53
600 x 900 6.60 187.37 10 3 | 5,066.02 4.60 22.41 0 357.60
600 x 1200 5.60 228.34 10 2 | 5,079.97 4.80 31.61 0 621.89
Avg 7.15 138.76 10 1.75 | 3,919.10 4.70 18.76 0 302.63
800 x 400 6.40 31.45 10 0 229.88 4.60 15.72 0 114.58
800 x 800 8.60 227.91 10 15 | 6,487.76 4.80 31.75 0 457.34
800 x 1200 9.80 752.30 9 44 7,200 4.40 48.53 0 964.60
800 x 1600 7.40 997.99 10 58 7,200 4.60 72.14 0 | 1,811.48
Avg 8.05 502.41 9.75 | 28.87 | 5,230.16 4.60 42.04 0 837
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Table B1.2: Performance comparison between Algorithm 3 and B&B on pure integer and

mixed integer instances with p = 2

Pure integer Mixed integer
Algorithm 3 B&B Algorithm 3 B&B

mxn #N T(sec.) #S | %G T(sec.) #N | T(sec.) %G | T(sec.)
200 x 100 7.20 2.45 10 0 17.71 5 1.09 0 2.32
200 x 200 7 7.42 10 0 459.70 5.20 2.51 0 6.07
200 x 300 6.40 10.29 10 0 378.83 4.60 3.49 0 9.88
200 x 400 6.80 17.36 10 0 | 1,973.02 4.60 4.77 0 15.79
Avg 6.85 9.38 10 0 707.31 4.85 2.97 0 8.52
400 x 200 5.80 11.83 10 0 115.91 4.60 5.51 0 10.97
400 x 400 7.20 51.10 10 3| 1,220.47 4.80 12.59 0 25.08
400 x 600 6.80 80.70 10 3| 1,772.22 4.60 20.07 0 47.78
400 x 800 7.40 145.43 10 1 | 3,917.70 4.20 25.87 0 61.76
Avg 6.80 72.27 10 1.75 | 1,756.58 4.55 16.01 0 36.40
600 x 300 8.40 50.96 10 0 994.18 4.20 13.02 0 20.14
600 x 600 5.80 145.57 10 9 | 2,912.02 4.60 34.46 0 102.28
600 x 900 6.80 283.66 10 2 | 5,777.41 4.80 63.91 0 125.36
600 x 1200 8 641.92 10 20 7,200 4.60 84.89 0 204.25
Avg 7.25 280.53 10 7.75 | 4,220.90 4.55 49.07 0 113.01
800 x 400 6.80 90.88 10 0 31.73 4.20 29.66 0 84.177
800 x 800 11.40 684.77 10 21 | 6,486.08 4.60 76.56 0 | 267.462
800 x 1200 10.20 | 1,071.83 10 43 7,200 4.40 133.84 0 | 371.819
800 x 1600 9.20 | 1,764.42 8 56 7,200 4.40 195.79 0 | 405.548
Avg 9.40 902.97 || 9.50 | 28.63 | 5,125.73 4.40 108.96 0 282.25
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B2: Detailed Comparison Between Algorithm 3 and SOCP for p =3

Table B2.1: Performance comparison between Algorithm 3 and SOCP on pure binary and
mixed binary instances with p = 3

Pure binary Mixed binary
Algorithm 3 SOCP Algorithm 3 SOCP

mXxn #N T(sec.) #S | %G T(sec.) #N T(sec.) || %G | T(sec.)
200 x 100 19.20 2.57 7 0 10.13 11.70 1.34 0 2.34
200 x 200 17.10 6.82 7 0 38.29 12 2.39 0 5.53
200 x 300 15.60 13.24 7 0 87.59 || 12.60 3.77 0 10.58
200 x 400 18 28.84 8 0 219.55 12.30 5.10 0 14.76
Avg 17.48 12.87 || 7.25 0 93.39 || 12.15 3.15 0 8.30
400 x 200 16.40 16.48 2 0 53.66 11.40 6.44 0 14.84
400 x 400 13.80 43.54 2 0 93.20 || 11.40 11.98 0 37.98
400 x 600 16.50 177.93 1 0 330.82 11.10 18.52 0 62.40
400 x 800 15.30 129.70 4 0 967.47 || 10.20 23.47 0 90.17
Avg 15.50 91.92 || 2.25 0 499.38 || 11.03 15.10 0 51.35
600 x 300 21.30 64.60 0| - - 11.40 15.79 0 43.69
600 x 600 14.10 341.89 0| - - 10.50 29.86 0 132.32
600 x 900 12.50 | 1,829.57 0| - - 10.50 49.83 0 212.06
600 x 1200 14.10 | 1,611.47 2 61 7,200 || 10.50 65.24 0 359.56
Avg 15.50 961.88 || 0.50 61 7,200 || 10.73 40.18 0 186.91
800 x 400 15 61.13 2 0 538.43 11.70 37.72 0 135.12
800 x 800 15 571.09 0| - - 12 75.93 0 284.44
800 x 1200 || 10.60 | 1,534.63 5 69 7,200 || 10.50 111.03 0 485.98
800 x 1600 || 12.60 904.61 7 78 7,200 9.90 147.69 0 917.01
Avg 13.30 767.87 || 3.50 | 63.64 | 6,248.34 || 11.03 93.09 0 455.63

Table B2.2: Performance comparison between Algorithm 3 and SOCP on pure integer and
mixed integer instances with p = 3

Pure integer Mixed integer
Algorithm 3 SOCP Algorithm 3 SOCP

mXxn #N T(sec.) #S | %G | T(sec.) #N T(sec.) || %G | T(sec.)
200 x 100 18.30 5.94 3 0 12.18 15.60 3.37 0 2.66
200 x 200 17.70 15.38 3 0 31.49 12.60 5.63 0 7.54
200 x 300 16.50 23.57 7 0 87.47 12.90 9.24 0 11.80
200 x 400 17.10 57.27 8 0 163.80 10.80 10.48 0 14.43
Avg 17.40 25.54 || 5.25 0 97.79 12.98 7.18 0 9.11
400 x 200 15.30 28.22 1 0 40.53 11.70 12.92 0 16.19
400 x 400 18.90 170.47 2 0 187.09 12.60 31.58 0 42.72
400 x 600 16.80 808.42 1 0 425.47 12.60 51.05 0 70.57
400 x 800 13.50 240.03 1 0 936.87 10.50 59.11 0 95.09
Avg 16.13 311.78 1.25 0 355.41 11.85 38.67 0 56.14
600 x 300 17.40 110.51 0| - - 11.70 35.75 0 51.73
600 x 600 15.30 445.30 1 0 480.87 12.30 91.49 0 159.76
600 x 900 11.70 725.84 01 - - 10.50 133.61 0 268.54
600 x 1200 15.30 | 1,612.40 4 65 7,200 11.10 191.46 0 320.96
Avg 14.93 723.51 1.25 13 | 5,856.17 11.40 113.08 0 200.24
800 x 400 15 209.66 1 0 372.01 11.40 79.60 0 110.55
800 x 800 15.90 815.31 0| - - 10.80 188.62 0 347.45
800 x 1200 13.50 | 1,338.27 3 72 7,200 11.40 335.26 0 541.40
800 x 1600 11.40 | 2,627.90 6 70 7,200 10.80 454.43 0 879.86
Avg 13.95 | 1,247.79 2.50 63.6 6,517.2 11.10 264.48 0 469.81
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Table B2.3: Performance comparison between Algorithm 3 and SOCP on instances with
p = 3 for the convergence tolerance of 1076

Pure binary Pure integer
Algorithm 3 SOCP Algorithm 3 SOCP

mXxn #N T(sec.) #S | %G T(sec.) #N T(sec.) #S | %G T(sec.)
200 x 100 19.20 2.57 3 0 9.47 18.30 5.94 6 0 7.93
200 x 200 17.10 6.82 8 0 33.15 17.70 15.38 6 0 30.02
200 x 300 15.60 13.24 7 0 74.65 16.50 23.57 9 0 78.35
200 x 400 18 28.84 4 0 182.92 17.10 57.27 9 0 147.17
Avg 17.48 12.87 5.50 0 70.36 17.40 25.54 7.50 0 75.25
400 x 200 16.40 16.48 2 0 44.36 15.30 28.22 2 0 52.60
400 x 400 13.80 43.54 2 0 91.16 18.90 170.47 1 0 139.75
400 x 600 16.50 177.93 1 0 297.88 16.80 808.42 01 - -
400 x 800 15.30 129.70 3 0 807.54 13.50 240.03 0| - -
Avg 15.50 91.92 2 0 373.94 16.13 311.78 0.75 0 81.65
600 x 300 21.30 64.60 1 0 310.20 17.40 110.51 0] - -
600 x 600 14.10 341.89 01 - - 15.30 445.30 1 0 460.33
600 x 900 12.50 | 1,829.57 0| - - 11.70 725.84 1 53 7,200
600 x 1200 14.10 | 1,611.47 2 60 7,200 15.30 | 1,612.40 3 64 7,200
Avg 15.50 961.88 0.75 20 4,903.4 14.93 723.51 1.25 49 | 5,852.07
800 x 400 15 61.13 3 0 528.88 15 209.66 1 0 353.46
800 x 800 15 571.09 0| - - 15.90 815.31 0| - -
800 x 1200 10.60 | 1,534.63 4 64 7,200 13.50 | 1,338.27 4 71 7,200
800 x 1600 12.60 904.61 9 75 7,200 11.40 | 2,627.90 8 72 7,200
Avg 13.30 767.87 4 | 58.19 | 5,949.17 13.95 | 1,247.79 3.25 | 66.15 | 6,673.34
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B3: Detailed Comparison Between Algorithm 3 and SOCP for p =4

Table B3.1: Performance comparison between Algorithm 3 and SOCP on pure binary and
mixed binary instances with p = 4

Pure binary

Mixed binary

Algorithm 3 SOCP Algorithm 3 SOCP

mXxn #N %G | T(sec.) #S | %G | T(sec.) || #N T(sec.) || %G | T(sec.)
200 x 100 15.60 0 4.90 1 0 7.52 30.80 2.96 0 3.09
200 x 200 12.60 0 10.77 2 0 24.19 27.20 4.80 0 6.23
200 x 300 12.90 0 35.89 3 0 60.68 27.60 7.80 0 12.28
200 x 400 10.80 0 85.49 3 0 117.06 22 8.50 0 18.27
Avg 12.98 0 34.26 2.25 0 65.79 26.90 6.02 0 9.97
400 x 200 11.70 0 26.92 01 - - 26 13.63 0 18.03
400 x 400 12.60 0 443.29 0| - - 28.80 29.57 0 53.02
400 x 600 12.60 0 178.64 01 - - 20 33.40 0 102.24
400 x 800 10.50 0 845.93 0| - - 20.40 45.06 0 84.54
Avg 11.85 0 373.70 0| - - 23.80 30.41 0 64.46
600 x 300 11.70 0 177.38 0| - - 24.40 33.19 0 64.13
600 x 600 12.30 0 648.58 0| - - 19.60 54.95 0 130.47
600 x 900 10.50 0 415.80 0| - - 21.20 98.67 0 222.37
600 x 1200 11.10 0 | 1,779.17 0| - - 21.60 135.58 0 429.50
Avg 11.40 0 755.23 0| - - 21.70 80.60 0 211.62
800 x 400 11.40 0 168.92 01 - - 18.80 60 0 136.90
800 x 800 10.80 0 503.96 0| - - 18.40 117.05 0 331.42
800 x 1200 11.40 0 803.93 01 - - 20 212.15 0 632.41
800 x 1600 10.80 0 | 2,624.57 6 85 7,200 18 264.62 0 | 1,065.65
Avg 11.10 0 | 1,025.35 1.50 85 7,200 18.80 163.46 0 541.59

Table B3.2: Performance comparison between Algorithm

mixed

integer instances with p =4

3 and SOCP on pure integer and

Pure integer

Mixed integer

Algorithm 3 SOCP Algorithm 3 SOCP

mxn #N %G | T(sec.) #S | %G | T(sec.) #N T(sec.) %G | T(sec.)
200 x 100 32.70 0 11.20 1 0 8.92 25.20 4.55 0 3.10
200 x 200 41.20 0 37.91 1 0 26.23 24.40 10.96 0 6.64
200 x 300 35.60 0 250.81 3 0 57.30 23.20 17.23 0 10.85
200 x 400 28 0 66.93 4 0 150.77 21.60 20.90 0 17.13
Avg 34.38 0 91.71 2.25 0 90.01 23.60 13.41 0 9.43
400 x 200 30.80 0 58.30 0| - - 28.80 32.96 0 19.66
400 x 400 56 0 879.93 0| - - 23.20 60.35 0 38.58
400 x 600 40 0 557.63 0| - - 19.60 80.85 0 78.88
400 x 800 36.80 0 595.24 0| - - 21.20 124.73 0 118.59
Avg 40.90 0 522.77 0| - - 23.20 74.73 0 63.93
600 x 300 32 0 214.37 0| - - 20.80 66.21 0 50.38
600 x 600 26.80 0 540.55 0| - - 24 187.22 0 165.47
600 x 900 32.40 1| 1,837.98 01 - - 21.20 268.38 0 331.15
600 x 1200 19.20 0 953.24 0| - - 19.20 353.33 0 371.62
Avg 27.60 | 0.25 886.53 0| - - 21.30 218.79 0 229.66
800 x 400 37.60 0 487.38 0| - - 18.80 140.61 0 136.76
800 x 800 24.40 0 | 1,002.58 0| - - 20.40 371.33 0 356.37
800 x 1200 26.20 1.1 | 2,757.03 0| - - 19.20 578.22 0 591.10
800 x 1600 24.10 0.6 | 3,482.28 3 84 7,200 18.80 824.59 0 | 1,099.42
Avg 28.08 | 0.42 | 1,932.32 0.75 84 7,200 19.30 478.69 0 545.91
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Table B3.3: Performance comparison between Algorithm 3 and SOCP on instances with
p = 4 for the convergence tolerance of 1076

Pure binary Pure integer
Algorithm 3 SOCP Algorithm 3 SOCP

mxn #N %G | T(sec.) #S | %G | T(sec.) #N %G | T(sec.) #S | %G | T(sec.)
200 x 100 15.60 0 4.90 1 0 4.49 32.70 0 11.20 1 0 4.65
200 x 200 12.60 0 10.77 2 0 23.70 41.20 0 37.91 1 0 21.61
200 x 300 12.90 0 35.89 2 0 73.26 35.60 0 250.81 2 0 44.59
200 x 400 10.80 0 85.49 2 0 113.27 28 0 66.93 3 0 89.97
Avg 12.98 0 34.26 1.75 0 60.7 34.38 0 91.71 1.75 0 55.05
400 x 200 11.70 0 26.92 01 - - 30.80 0 58.30 01 - -
400 x 400 12.60 0 443.29 0| - - 56 0 879.93 0| - -
400 x 600 12.60 0 178.64 1 0 196.93 40 0 557.63 0| - -
400 x 800 10.50 0 845.93 0| - - 36.80 0 595.24 0| - -
Avg 11.85 0 373.70 0.25 0 196.93 40.90 0 522.77 0| - -
600 x 300 11.70 0 177.38 0| - - 32 0 214.37 0| - -
600 x 600 12.30 0 648.58 0| - - 26.80 0 540.55 0| - -
600 x 900 10.50 0 415.80 01 - - 32.40 1| 1,837.98 0| - -
600 x 1200 11.10 0 | 1,779.17 0| - - 19.20 0 953.24 0| - -
Avg 11.40 0 755.23 0| - - 27.60 0.25 886.53 0| - -
800 x 400 11.40 0 168.92 01 - - 37.60 0 487.38 01 - -
800 x 800 10.80 0 503.96 0| - - 24.40 0 | 1,002.58 0| - -
800 x 1200 11.40 0 803.93 1 79 7,200 26.20 1.1 | 2,757.03 0| - -
800 x 1600 10.80 0 | 2,624.57 3 83 7,200 24.10 0.6 | 3,482.28 2 86 7,200
Avg 11.10 0 | 1,025.35 1 82 7,200 28.08 | 0.42 | 1,932.32 0.50 86 7,200
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Appendix C: Chapter 4

C1l: A Detailed Comparison Between SOCP and CFSSA-I on Instances with

Unit Geometric Weights

In Tables C1.1 and C1.2, ‘#IP’ is the average number of single-objective integer linear

programs solved by CFSSA-I, and ‘T(sec.)’ is the average solution time in seconds.

Table C1.1: Pure binary instances with unit geometric weights

CFSSA-I SOCP CFSSA-I SOCP CFSSA-I SOCP
mxn (CPLEX) (Xpress) (CPLEX) (Xpress) (CPLEX) (Gurobi)
#IP | T(sec.) T(sec.) #IP | T(sec.) T(sec.) #IP | T(sec.) T(sec.)
200 x 100 2.30 0.50 0.45 2.85 0.67 0.62 3.20 0.81 1.14
200 x 200 2.35 0.98 1.05 2.60 1.08 1.58 3.05 1.72 2.85
200 x 300 2.30 1.52 1.90 2.80 3.39 3.90 2.80 3.15 4.49
200 x 400 2.05 3.39 3.90 2.80 8.06 7.74 3.00 6.60 7.93
Avg 2.25 1.60 1.82 2.76 3.30 3.46 3.01 3.07 4.10
400 x 200 2.45 2.16 2.21 2.70 2.55 3.11 3.05 3.92 9.57
400 x 400 2.35 4.84 7.35 2.45 7.78 10.61 2.85 10.21 16.12
400 x 600 2.10 12.27 15.80 2.55 17.80 27.66 2.90 28.39 23.92
400 x 800 2.20 21.39 23.49 2.35 31.42 46.32 3.05 52.02 36.54
Avg 2.28 10.17 12.22 2.51 14.89 21.92 2.96 23.63 21.54
600 x 300 2.35 5.37 6.21 2.35 6.05 8.73 2.80 11.77 20.45
600 x 600 2.25 36.36 32.98 2.05 35.57 50.19 2.90 65.19 45.91
600 x 900 2.10 61.35 77.90 2.60 89.05 120.77 2.60 97.18 88.98
600 x 1200 2.05 91.70 168.43 2.70 140.40 288.75 2.30 122.53 131.35
Avg 2.19 48.69 71.38 2.43 67.77 117.11 2.65 74.17 71.68
800 x 400 2.30 8.43 11.41 2.10 11.39 17.50 3.20 22.65 44.24
800 x 800 2.00 61.32 60.54 2.20 83.12 99.29 3.00 126.62 87.56
800 x 1200 2.25 140.89 195.04 2.15 150.30 325.68 2.55 179.75 198.21
800 x 1600 2.85 300.91 464.76 2.60 345.53 838.86 2.40 379.69 319.68
Avg 2.35 127.89 182.94 2.26 147.58 320.33 2.79 177.18 162.42
1000 x 500 2.40 21.19 20.88 2.30 16.40 29.34 2.70 31.11 71.47
1000 x 1000 2.60 122.98 102.95 2.85 192.68 195.04 3.50 248.37 176.51
1000 x 1500 3.55 339.47 420.36 2.35 284.43 595.67 2.50 290.94 330.39
1000 x 2000 2.05 332.24 1,079.01 2.40 554.23 1,623.30 2.25 479.06 495.21
Avg 2.65 203.97 405.80 2.48 261.94 610.84 2.74 262.37 268.40
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Table C1.2: Pure integer instances with unit geometric weights

p=2 p=3 p=4
CFSSA-I SOCP CFSSA-I SOCP CFSSA-I SOCP
mXxn (CPLEX) (Xpress) (CPLEX) (Xpress) (CPLEX) (Gurobi)
#IP | T(sec.) T(sec.) #IP | T(sec.) T(sec.) #IP | T(sec.) T(sec.)
200 x 100 2.15 0.56 0.46 3.00 0.96 0.68 3.60 1.26 1.35
200 x 200 2.50 1.38 1.21 2.70 1.73 1.79 2.65 2.33 2.59
200 x 300 2.20 1.79 1.95 2.80 3.67 4.00 3.30 4.77 5.77
200 x 400 2.35 5.45 4.29 2.40 7.01 7.68 3.05 11.01 8.58
Avg 2.30 2.30 1.98 2.73 3.34 3.54 3.15 4.84 4.57
400 x 200 2.35 2.40 2.42 3.10 4.13 3.50 2.75 3.86 8.39
400 x 400 2.20 7.17 7.59 2.50 10.44 13.33 3.30 13.64 16.21
400 x 600 2.05 8.94 12.56 2.70 21.44 22.50 2.60 26.61 24.59
400 x 800 2.05 21.76 21.36 2.55 29.70 34.74 3.10 54.32 41.66
Avg 2.16 10.07 10.98 2.71 16.42 18.52 2.94 24.61 22.71
600 x 300 2.20 5.50 6.28 2.35 5.96 9.65 3.40 12.09 18.23
600 x 600 1.95 28.46 32.78 2.20 38.87 52.66 2.80 54.01 48.92
600 x 900 1.95 57.68 85.95 2.20 74.87 122.45 2.60 89.27 89.63
600 x 1200 2.00 98.96 166.15 2.75 148.99 286.57 3.15 177.73 151.61
Avg 2.03 47.65 72.79 2.38 67.17 117.83 2.99 83.28 77.10
800 x 400 2.20 11.78 13.42 2.50 17.46 20.42 2.70 19.53 38.47
800 x 800 1.90 58.20 76.84 2.70 103.51 129.93 2.85 120.76 95.30
800 x 1200 3.20 220.34 289.09 2.65 169.54 338.19 2.20 172.06 202.87
800 x 1600 2.75 338.12 768.56 2.85 353.13 968.90 2.35 284.82 314.93
Avg 2.51 157.11 286.98 2.68 160.91 364.36 2.53 149.29 162.90
1000 x 500 2.55 17.68 20.62 2.85 28.64 29.14 3.00 36.74 71.29
1000 x 1000 2.05 118.30 152.73 2.35 156.05 235.28 2.70 175.11 181.26
1000 x 1500 1.80 160.09 409.84 2.70 330.57 696.16 2.90 368.95 368.98
1000 x 2000 4.25 804.30 1,130.13 2.80 584.50 1,905.47 2.40 522.43 525.06
Avg 2.66 275.09 428.33 2.68 274.94 716.51 2.75 275.81 286.65

C2: Case Study

In this section, we show the performance of our proposed solution methods on three

different problems arising in the fields of game theory, transportation, and health-care.

(C2.1: Fair Allocation of Indivisible Goods

The allocation of indivisible goods is the problem of allocating a set of indivisible
items, such as artwork or jewelry, among a set of (independent) agents. In this problem,
every agent has a utility function that they would like to maximize during the allocation
process. The main issue arising in this context is to guarantee the fairness of the allocation.
[12] showed that the highest provable fairness is achievable by maximizing the Nash Social

Welfare, which is the multiplication of all utility functions. This combined with the fact that
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agents are mostly assumed to have additive utilities across the goods in the relevant literature
(see for instance [12, 134, 135, 136, 137|) gives rise to IL-GMMP with unit geometric weights.

Specifically, binary decision variables are required for identifying whether item ¢
should be assigned to person j or not. Also, some linear constraints are needed for en-
suring that each item will be assigned to exactly one person. Every agent is assumed to have
a linear utility function of goods where the coefficients in the function represent the prefer-
ence that each agent has for each good. We note that the linearity of each utility function is
the result of the additivity of the utilities. Moreover, in order to guarantee the fairness, the
utility functions are assumed to be strictly positive, i.e. every agent should receive at least
one item.

As for our case study, we consider the problem of allocating 50 goods to 5 agents,
which results in an IL-GMMP with p = 5, 250 binary variables, and 50 equality constraints.
Every agent is required to choose a preference of {1, 2,3} for each item. In order to eliminate
the need for the normalization of the utility functions, the summation of the preferences of
each agent over the 50 goods should be twice the number of goods. For the instance, we
tested our best approach CFSSA-I (when employing CPLEX) against the SOCP solver of
CPLEX, Gurobi, and Xpress by imposing a time limit of 3,600 seconds and using a single
thread. The solution times and relative optimality gaps are presented in Table C2.1. In this
table, columns labeled ‘T (sec.)’ show the solution time of a method, and columns labeled
‘%Gap’ show relative optimality gap obtained by a method.

Table C2.1: Performance comparison for the fair allocation of indivisible goods problem

CFSSA-I SOCP
CPLEX CPLEX Gurobi Xpress
IS T(sec.) | %Gap || T(sec.) | %Gap || T(sec.) | %Gap || T(sec.) | %Gap
0, 1,1,1,1) || 2L.06 0 3,600 | 0.01 - - 3,600 | 0.01

Observe that our proposed approach is the best choice. In fact, the SOCP solver of
CPLEX and Xpress were not able to close the optimality gap within the imposed time limit.
Also, we did not report any result for SOCP of Gurobi because it shortly faced some issues

and returned a solution that its objective value was very far from the optimal one.
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(C2.2: Mobile Gateway Selection in Intelligent Transportation Systems

In the field of Intelligent Transportation Systems, permanent access of Client Vehicles
(CVs) to the Internet is crucial. However, due to the speed of CVs, it would be difficult to
create a stable Internet access through fixed/stationary gateways. This is because CVs go
in and out of the communication range of a gateway quickly. A solution proposed in the
literature for resolving this issue is to employ Mobile Gateways (MGs). Ideally, we would
like to assign all CVs to all MGs but that is typically impossible since it results in overload
issues for some MGs. So, a key problem in Intelligent Transportation Systems is to identify
the best utilization of MGs.

To solve this problem, [138] proposed a bi-objective binary linear programming model
where the goals are maximizing the number of CVs that are connected to MGs and minimiz-
ing the amount of traffic handled by the selected MGs. Their model includes several linear
constraints which assure that each CV is connected to at most one MG. The constraints
further assure that, if a CV is connected to a MG, they are within a predefined distance
of each other, the difference between their velocities does not surpass a threshold, and they
are moving in the same direction. [138] proposed to solve the bi-objective model by trans-
forming it into an IL-GMMP (with p = 2). They showed the effectiveness of their method
over a variety of instances for different preference/geometric weights including 7« = (1, 1),
7 = (0.3,0.7), and = = (0.7,0.3).

The authors of [138] kindly provided their data to us. Hence, for this case study, we
were able to generate one of their largest instances, which includes 5775 binary variables and
313775 constraints. However, by employing a simple variable-fixing (or preprocessing) tech-
nique, the size of their model can be reduced to 2540 binary variables and 22111 constraints.
Again, we tested our best approach CFSSA-I (when employing CPLEX) against the SOCP
solver of CPLEX, Gurobi, and Xpress by imposing a time limit of 3,600 seconds and using a
single thread. The solution times and relative optimality gaps are presented in Table C2.2.

It is obvious that our approach has been able to solve the instance for different geometric
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weights very quickly to optimality. The second best approach is the SOCP solver of Xpress

which is significantly slower than our proposed approach.

Table C2.2: Performance comparison of different solution approaches on the mobile gateway
selection problem

CFSSA-I SOCP
CPLEX CPLEX Gurobi Xpress
s T(sec.) | %Gap || T(sec.) | %Gap || T(sec.) | %Gap || T(sec.) %Gap
1, 1) 4.44 0 3,600 18 32.08 0 202.09 0
(0.3,0.7) 4.58 0 3,600 2 3600 - 2060.6 0
(0.7,0.3) 101.57 0 3,600 25 3600 — 3600 2x 1073

C2.3: Primary Care Selection Problem for Older Adults

The population of people with the age of 65 or more is increasing in the world.
Therefore, the World Health Organization (WHO) is emphasizing the primary health care
for dealing with the aging population. In the United States (US), there are three main
primary care delivery settings including home-based care, office-based care, and mixed-care.
For a given geographical region and primary care practice, identifying which delivery setting
is the best strategy is a key problem. This problem is challenging since a health care system
has multiple players including the organization, patients, and providers. These players have
conflicting objectives. For example, an organization is typically interested in reducing its
total cost, patients would like to improve their experience, e.g. not to be rejected and/or be
assigned to an unpreferred care delivery setting, providers (such as physicians and nurses)
would also like to improve their experience, e.g. not to have a high utilization rate.

To address this problem, [139] proposed a four objective optimization model that
attempts to identify which patients should be served, when they should be served, through
which primary care setting they should be served, and by whom they should be served. Their
optimization model is a pure integer linear program. To solve the problem, they proposed to
use the Nash bargaining solution. Therefore, they re-formulated the problem as a IL-GMMP

with unit geometric weights.

209



The authors of [139] kindly provided their data to use. Hence, for this case study,
we were able to generate one of their large instances, which includes 4100 binary and 484
integer variables, and 4834 constraints. Note that, in order to use our proposed algorithms,
we converted all integer variables to binaries, resulting in a problem with a total of 5520
binary variables and 5318 constraints. Similar to the other two case studies, we solved the
instance using CFSSA-I (when employing CPLEX) and compared it against the SOCP solver
of CPLEX, Gurobi, and Xpress. We imposed a time limit of 3,600 seconds and used a single
thread. The solution times and relative optimality gaps are presented in Table C2.3. Again,
we observe that, our proposed method has preformed significantly better than any other
method.

Table C2.3: Performance comparison for the primary care selection problem

CFSSA-I SOCP
CPLEX CPLEX Gurobi Xpress
ks T(sec.) | %Gap || T(sec.) | %Gap || T(sec.) | %Gap || T(sec.) | %Gap
(1,1,1,1) 7.8 0 3600 14 3600 0.08 453 0
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Appendix D: Chapter 5

D1: Implementing Lexico and 2pec on the Liver Case

In this section, we provide the details of how we have specifically implemented Lexico
and 2pe on the liver case, i.e., Section 5.5.2. Before doing so, we provide some notations to
facilitate the presentation. First note that based on the wish-list given in Table 5.3, three
penalty objectives should be created. The first one belongs to the PTV (which has the
highest priority), the second one belongs to the liver (which has the second highest priority),
and the last one belongs to all other organs together (which means that none of the other
organs has priority over each other). With this in mind, we denote the objective with priority

ie{1,2,3} by fi(d) and define them as follows,

fild) == > (dy—55)%,

veVpry

f(d):= > (d,—0)

UeVLiveT
fold) = > > (d,—0)
SES/ veVs
{PTV,Liver}

We denote the goal values given in Table 5.3 by g; for each ¢ € {1,2,3}. Specifically,

we have that,

g1 = 68, 386.38,
go = 8,750, 124.63,

gs = 42,012,837.22.
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Finally, we define § as a constant slightly greater than one to avoid numerical issues

in Lexico and 2pec. In our implementation, we set § = 1.03 as suggested by [96].

D1.1: Lexico

The Lexico contains three main steps and in each step, one optimization problem
needs to be solved. The first step optimizes the penalty function with the highest priority

over all feasible solutions, i.e.,

f¥ = min{f,(d) : d e D}.

In the second step, the second penalty function is optimized over all feasible solutions

that are optimal for the first objective,

f¥ = min{fo(d) : fi(d) < fi0, d e D}.

In the third step, the third penalty function is optimized over all feasible solutions

that are optimal for the second objective among all optimal solutions for the first objective,

d} .o € argmin{fs(d) : fi(d) < fi6, fo(d) < f36 , deD}.

The solution df ;. is the final outcome of the Lexico which we used to make Fig-

ures 5.7 and 5.8.

D1.2: 2pec

The 2pec approach is developed by [96] and is a combination of Lexico and goal
programming. The underling idea of this approach comes from this observation that Leixco
tends to generate extreme solutions mainly because in each step it always searches among

optimal solutions of the previous step. However, in practice, that is only necessary if the
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optimal objective value of the previous step is larger (i.e., worse) than the goal defined
for that step. Otherwise, searching among solutions satisfying the goal can be sufficient in
practice. With this in mind, 2pec, as the name suggests, consists of two phases. The first
phase is similar to the Lexico with the only difference being in the right-hand-side values of
the constraints imposed in each step. Specifically, the following three optimization problems

need to be solved:

fi:=min{fi(d) : d € D},
f5 = min{fy(d) : f1(d) < max{f5, g1} , d e D},
f; = min{f3(d) : fi(d) < max{f15 g1}, fo(d) < max{f25 g2} , d e Dj.

The issue about the first phase is that the solution corresponding to f# may not be
Pareto-optimal if max{f;5, g1} # £ or max{fid, g2} # fid. So, the second step is designed
to ensure that a Pareto-optimal solution will be generated. Similar to the first phase, the
second phase will also have three steps and in each step one optimization problem needs to

be solved. The optimization problems are as follows:

fi = min{fi(d) : fo(d) < max{f;d, g2} , fs(d) < max{f;8, g3}, d D},

Fi=min{fa(d) : fi(d) < f6 , f3(d) < max{fid, g3}, d e D},

5 € argmin{fs(d) : f1(d) < f{0, fo(d) < f55, de D},

The solution d%

apec 18 the final outcome of 2pec which we used it to make Figures 5.7

and 5.8. We note that some steps of the second phase may be redundant and therefore can
be skipped. For example, if max{f{5, ¢:} = f;0 and max{fid, go} = f;6 then the solution

corresponding to f3 is Pareto-optimal and can be named as d So, in that case there is no

2pec*
need to call the second phase at all. If max{f;d, g.} = fid and max{f;d, g3} = f;9 then the

solution corresponding to f1 is Pareto-optimal and can be named as d So, in that case

2pec*
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there is no need to call steps 2 and 3 of the second phase at all. Finally, if max{f;d, g3} = f;0

*

then the solution corresponding to fQ* is Pareto-optimal and can be named as d;,... So, in

that case there is no need to call step 3 of the second phase at all.
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Appendix E: Chapter 6

E1: Proofs

Proof of Proposition 6.1. Observe that in the Nested reformulation, we interleave the prod-

uct (6.2) into

—
=21
|
=29
-
2
where 21 = y,) and z; = Yo;)2i—1 for each i = 2,...,p. We note that the u variables

are used in Constraints (6.14)—(6.16), i.e., the McCormick relaxation constraints for the

binary multiplication of y,¢)z;—1 for each i = 2,...,p. We know that the number of bits
required to represent y,(; is equal to ng(i) for each © = 1,2,...,p. We also know that
Zi1 < ]_[;_:11 Us(j) for each ¢ = 2,...,p. Hence, the number of bits required to represent z;_;

is [Z;;ll log, (gjo(j))J + 1 for each i = 2,...,p. Further, the total number of u variables in

the Nested reformulation is

(g} )

Similarly, observe from Constraints (6.17)—(6.21) that in order to compute z;, some
v variables and ¢ variables should be generated for each ¢ = 2,...,p. Specifically, when

computing z;, the number of bits required to represent z; is the number of v variables (or
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the number of ¢ variables). Hence, the total number of ¢ and v variables is

22 (L; log, (ya(j))‘ + 1) . O

Proof of Proposition 6.2. Observe that in the Altogether reformulation, we calculate the

product (6.2) as a whole, i.e.,

el
We note that the u variables are used in Constraints (6.27)—(6.28), i.e., the McCormick
relaxation constraints for the binary multiplication of | [._; y;. We know that z < [] ier Ui
and that g; requires n! bits to be represented for each ¢ = 1,...,p. Therefore, the total

number of u variables in the Altogether reformulation is
iel

Similarly, observe from Constraints (6.29)—(6.32) that in order to compute z, some
v and c variables should be generated. Specifically, when computing z, the number of bits
required to represent z is the number of v variables (or the number of ¢ variables). Therefore,

the total number of ¢ and v variables is
2 <{2 log, (y,)‘ + 1) = 2n”.
i€l

E2: Extreme Examples

In this section, we provide the model of each extreme example in “.Ip’ format. We
do not provide the objective function of the models as it is simply the multiplication of all
y-variables. We first provide the model for the extreme example with p = 15. In this model,

C1 to C'15 are equations used to represent y-variables.
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C1:
C2:
C3:

C4:
C5:
C6:
CT:
C8:
Co:
C10:
C11:
C12:
C13:

C14:

C15:
C16:
C17:
C18:
C19:

C20:
C21:
C22:
C23:
C24:
C25:

Y1 + 8z + day + 927 + dag + T9 + X19 + 6212 — 4213 — D17 = 18
Yo — 3%’1 + 61‘6 + 10$7 + 9'758 + 101’9 — X110 — 9$11 - 31‘14 + 7$16 - 2I19 = 20

y3+6x1—7x2+10x4—2x5—1O$6—4x8—5x9+9x11—2x12+7x14+7x15—73:17—9x19+:v20 =
34

Ys + 4x3 — 1025 — 1027 + 4wg + 39 — D12 + 10213 + 22016 — 10217 + 8118 — 3219 = 23
Ys — 8x1 — 3x3 — x4 + 375 + 6119 + 12 — 4215 + 10216 + 10218 + 62819 = 35

Y6 + 913 — Txy — 1026 — 628 + T9 + 8T12 — 3290 = 10

Yyr +x1 — Txy — 4x19 + D15 — 2217 — 3T19 = 13

Ys + Tx1 — 3x9 + 423 + 95 — 227 + Txg — TX9 — 6217 — 2213 — 10216 + 3217 — 72183 = 16
Yo — 1021 + 519 — 814 — 66 — 429 + 4219 — 6219 + 7213 + 16 + 10217 — 10218 + 9219 = 13
Y10 + 4y — Txg + dog — 67 + 411 — 10219 + 2294 + 215 — 3217 — 9219 + 10290 = 17
Y11 — 911 — Txo + 924 — 625 — 1027 — 4217 + 2217 + Ta19 = 17

Y12 — 3% + 2T7 + X9 + 2719 + Dx16 + TT19 = 17

Y13 — 203 + 94 + x6 + 87 + 229 + 6210 — T15 — 4216 + T18 + 9T19 — 990 = 25

Y14 — DT1 + 4dxg + 4as — 208 — Dxg + 4110 — 811 — 913 — 914 — 4215 — 10216 + 7217 —
933'18 — 21’20 =1

Y15 + To — x5 — 629 — D19 + 9211 + Tx14 + 2715 — T16 + DTy = 24

11z + 1las + 27219 + 4211 + 22019 + 22215 + 24219 + 282199 < 32

27w + 21z + 1325 + Tx7 + 1528 + 19219 + 25211 + 3210 + 4213 + D216 + 105217 < 27
8xy + 24x3 + 1527 + 21211 + 16213 + 17214 + 22216 + 15718 + 8219 < 60

2021+ 2x3+Tx4+ 1625+ 20606+23x8+ 1709+ 24211 +30x13+ 29214+ 18217+ 15218+ 9219 <
32

21wy + 21zg + 2824 + 115 + 2026 + 1327 + dxg + 211 + 16215 + 11215 < 91

16x3 + 924 + 45 + 1426 + 2027 + 69 + 8215 + 16 < 80

28x3 + 1Txg + 2227 + Tx11 + 27214 + 29215 + 11217 < 52

26x1 + 10xz3 + 2825 + 2625 + 27219 + 30212 + 20215 + D16 + 28217 + 18118 < 26
201 + 27x9 + 3023 + 2815 + 2927 + 2229 + Tx10 + 29212 + 4213 + 24319 + 4299 < 27

r1 + 2223 4+ 925 + 30219 + 12213 + 17214 + 22217 + D218 + 30219 + 19299 < 89
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z;€{0,1} Vie{l,2,---,20}

We now provide the model for the extreme example with p = 20. In this model, C'1

to C20 are equations used to represent y-variables.

C1:

C2:
C3:
C4:
Cb:
C6:
CrT:
Cs8:
Co:
C10:
C11:
C12:
C13:
C14:
C15:
C16:
C17:
C18:
C19:
C20:
C21:
C22:

y1 — 1021 + 329 + T2y — 814 — Tx6 — T7 — 929 — 22019 + 2211 — 10213 — 8214 + 3215 +
8$16 + 10%17 + 3'7718 + 10&319 — 6%20 =25

Yo + Do + 625 + drg — 1027 + 6211 + 62019 — 9214 + 62015 + 4217 — 6218 + 8T19 — 8199 = 21
Y3 + 3 — 3x4 + dxg — Txg — 1029 4 6219 + 6211 + 4219 + 4299 = 17

Ys + 1024 — 327 — 3211 — 813 + 3214 — 9219 = 16

ys — 102y + Txs — 8x5 — dwg — D7 + 208 — TT10 — 4213 + 2217 + D18 + TX19 + 6299 = 24
Y6 — 911 — 8xr3 — 4wy — drg — 8T19 + 6213 + 9115 — 317 — 4119 =9

Y7 — Tx9 + Drg — 2x190 — Tx12 — 9115 — 4216 — 8T18 + 2219 — 2799 = 14

Ys + 51y + 228 + 5119 — 10217 — 62192 — 2215 + 7216 + 3217 — 6218 — 8T19 + 8190 = 19
Yo — 8xg + 19 — 8215 + 10218 + 8119 + 2790 = 21

Y10+ T2 —3x4+4x5+ 826+ 517+ 618 — 10110 — T19 + Tx13 — 42X 15 + 2716 + 819 — 2299 = 24
Y11 + 921 — 223 + 204 — 8x5 + Tx19 — 3211 — 6214 — 6217 — 8118 = 18

Y12 — 223 + 314 — 815 — x9 — 8x19 + 10213 — 14 — 3715 — D17 — 9219 — 990 = 20

Y13 + 3x3 — 614 + 225 + 47 — D18 + 22194 — 415 — 2716 = 19

Y14 + 8x5 + Trg — 208 — 613 + 5117 — 4118 — 2219 — D9y = 18

Y15 + 624 — 626 + Txg + Hx11 — 2017 + 10218 — 9219 + 2290 = 31

Y16 — 611 +4x9 — 623 + 924 — D5 + 9210 + 215 — 8x16 + 2217 + Tx18 + 10219 + 7299 = 28
Y17 + 621 — 1029 — 1023 — dxg + 2214 — 10216 — 10279 — 10299 = 9

Y18 —4ro — D5 + x5+ Tx7 — 8x8 + Hx9 + 62190 — T11 — 8T 19 — DT 14 + 3T 15 + 3118 — 6299 = 16
Y19 + 10z + x5 — 26 + 428 + 929 + 10212 + 214 — DT17 — 9218 + 499 = 27

Yoo — 1021 + 10z4 + w9 + 410 + 9212 + 4713 + 4216 — D17 + 10299 = 38

8x1 + 4ay + 1324 + 1926 + 1929 + 21219 + 8211 + 29214 + 11215 + 25216 + 3217 < 22

2625 + 303 + 1924 + 2210 + 3213 + 3217 + 29219 < 44
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C23: 14x1 + 3x3 + 1324 + 1025 + 928 + 1929 + 2210 + 9211 + D213 + 24015 + 22216 + 27217 +
19218 + 7219 < 96

C24: 2Txy + 2614 + 27x5 + 15210 + 21213 + 4214 + 16215 + 25219 < 49

C25: 153+ 13w4+10x5+Tw7+ 24w+ 1209+ 10211 + 28213+ 18214 + 10215+ 10217 + 14219 < 42
C26: 16x1 + 1224 + 1326 + 1827 + 3wg + 29 + 4219 + T13 + 28215 + 24216 + 19217 + 9299 < 54
C27: 15x1 + 2529 + 1227 + 3xg + 2213 + 21z + 27215 + 23717 < 21

C28: 20xy + 2023 + 1627 + 17xg + 26211 + 24w + 10215 < 53

C29: 22x3 + 22x6 + 2527 + 3x8 + 2119 + 211 + 15214 + 12215 + 242153 + 4219 < 89

C30: 16xq + 27x9 + 3025 + 92g + 27219 + 16219 + 15214 + 17215 + 7216 + 11218 + 16299 < 35

r;€{0,1} Vie{l,2,---,20}

E3: Instance Generator

We generate a total of 900 instances for the computational study. From the total of
900 instances, 300 are pure binary instances (which will be used for both minimization and
maximization forms), 300 are pure continuous instances for the minimization form, and 300
are pure continuous instances for the maximization form. We generate the binary instances
in such a way that they become challenging to solve both in the form of minimization or
maximization. Note that generating pure continuous instances using the same settings that
we employ for generating binary instances often results in instances that can be solved in
just a fraction of a second by GRB, and that cannot be used for making any meaningful com-
parisons. Hence, we make some changes in the settings when creating continuous instances.
Moreover, as mentioned in the introduction, continuous instances in maximization form can
be solved in polynomial time (while mMPs remain NP-hard even in pure continuous form).
Therefore, our pure continuous instances in the maximization form are larger than our pure
continuous instances in the minimization form.

Specifically, pure binary instances are divided into three classes based on their value

of p € {2,3,4}. Each class contains 20 subclasses of instances based on the dimensions of
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the matrix A,,«,, and each subclass contains 5 randomly generated instances. We consider
n € {100, 200, 300, 400, 500} and m = an, where a € {0.5, 1, 1.5, 2}. For example, our smallest
subclass is 100 x 50 with n = 100 z-variables and m = 50 constraints (related to z-variables),
i.e., a = 0.5, and our largest subclass is 500 x 1000 with n = 500 z-variables and m = 1000
constraints (related to x-variables), i.e., @ = 2. The sparsity of matrix A is set to 50%,
i.e. s4 := 0.5, and the entries of matrix A are randomly drawn from the discrete uniform
distribution [1,30]. The components of vector b are randomly drawn from the discrete
uniform distribution [nsa, 10ns4], where nsy4 is the expected number of non-zero elements
in each row of matrix A. The sparsity of matrix D is also set to 50%, and its entries in row
i € I are drawn randomly from the discrete uniform distribution [—104, 10i]. Note that each
row represents a linear function defining a y-variable. By generating the entries of D in that
way, different y-variables require different numbers of bits to be represented. To ensure that
the instances are non-trivial in the form of both minimization and maximization, we make
the y-variables highly conflicting. Specifically, if we decide to assign a non-zero value to the
entry located in row ¢ € I and column j € {1,...,n} of matrix D, we first count how many
times column j has taken positive and negative values in previously generated rows of D. If
the number of positives (negatives) is larger than the number of negatives (positives), then
we make sure that the value of the entry located in row i € I and column j € {1,...,n}
is negative (positive). In the case of a tie, no restriction on the sign is imposed. Finally,
to assure that every objective function takes a positive value, we first assume that all the
elements of vector d are zero and solve an optimization problem for each 7 € I to compute
the minimum possible value for y;, denoted by L;. We then randomly draw the components
of d from the discrete uniform distribution [|L;| + 1,|L;| 4+ 10].

For pure continuous instances in minimization form, we generate 300 instances similar
to the procedure described for generating pure binary instances. The only difference is
that the entries of matrix A for pure continuous instances are randomly drawn from the

discrete uniform distribution [—30, 30] (rather than [1,30]). This makes the feasible set of
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the instances larger and consequently instances are expected to become more challenging to
solve. We also generate 300 instances for the maximization form similarly to the procedure
described for minimization. The only difference is that the dimensions of matrix A,,., are
set to larger values. Specifically, we use n € {400,800, 1200, 1600, 2000} and m = an, where
a € {0.5,1,1.5,2} for pure continuous maximization instances. This implies that the smallest
subclass of the pure continuous instance in maximization form has 400 x-variables and 200
constraints (related to z-variables). Similarly, the largest subclass of the pure continuous
instance in maximization form has 2000 z-variables and 4000 constraints (related to -

variables).

E4: Detailed Experimental Results

In this section, we provide the details of all our four experiments outlined in Sec-
tion 6.5. Throughout this section, we use two types of charts for comparing the performance
of different algorithms/solvers, one for time comparison and the other for solution quality
comparison.

For solution time comparisons, we use a specific boxplot in which on the horizontal
axis different algorithms are listed, and on the vertical axis the run time ratio is provided.
Specifically, for constructing a boxplot, for each instance and for each solution approach,
we need to compute the ratio of the run time of the approach to the minimum of the run
times of all approaches for that specific instance. Hence, the closer the ratio is to one,
the better the approach. Note that we do not report the solutions times explicitly when
describing the details of our experiments in this section. This is because interested readers
may refer to the 185-page supplementary PDF document (or its corresponding CSV file)

available at https://github.com/paymanghasemi/Multiplicative-Programs-by-Binary-encod-

ing-the-Multiplication-Operation to see the details for every instance and run. However, for

convenience, at the end of this section, we report the averages solution times (in seconds)
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of our best solution approaches compared to GRB SOCP or GRB Nonconvex for different
subclasses of instances in the form of tables.

For solution quality comparisons, we employ performance profiles as they provide
more details compared to a boxplot [52]. The reason that we need to show more details to
reader is that GRB SOCP or GRB Nonconvex can face numerical issues and report incorrect
optimal solutions when solving a multiplicative program. We measure the solution quality of
an approach for a multiplicative program as the gap between the objective value reported by
the approach and the best objective value reported by all algorithms available on the same
chart. We refer to this gap as the best gap, which helps identifying the cases where GRB
SOCP or GRB Nonconvex face numerical issues.

In light of the above, the solution quality performance profiles present cumulative
distribution functions for a set of solution approaches being compared with respect to their
best gaps. The performance profiles show the best gaps on the horizontal axis and, on the
vertical axis, for each approach, show the percentage of instances with a best gap that is
smaller than or equal to the best gap on the horizontal axis. This means that values in the

upper left-hand corner of the graph indicate the best performance.

20 4 20 q

18 18 - T l
16 16
14 4 14 4
o 12 4 o 12 4
8 10+ 8 101
8 8
6 6
4 4 4 4
2 2

WO W o “’%)X WO N w"’*?
(a) Minimization (b) Maximization

Figure E4.1: Solution time comparison between the proposed search mechanisms for pure
binary instances with p = 2
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E4.1: Experiment 1 Identifying the Best Search Mechanism

In this experiment, we intend to find which of our proposed search mechanisms,
including One-shot, Bitwise, Bitwise 4+ P-cut, and Bitwise + F-cut, is the fastest in solving
multiplicative programs. We limit the focus of this experiment to instances with p = 2
as the Altogether and Nested formulations are the same for such instances. Figure E4.1
shows the solution time comparison of different search mechanisms. From this figure, we can
observe that for both minimization and maximization instances, One-shot is the fastest search
mechanism. The median of the One shot approach solution times is 6 to 20 times smaller
than the solution times of other search mechanisms. This is not surprising as Bitwise is more
suitable for resolving the curse of multiplication (and not for instances with small values of
p). In the remaining experiments, we use the One-shot search mechanism whenever calling
our proposed method. As an aside, we note that from Figure E4.1, we also observe that
Bitwise + P-cut performs significantly better than Bitwise and Bitwise + F-cut. Therefore,

users may want to use Bitwise + P-cut if they want to employ the Bitwise search mechanism.
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Figure E4.2: Solution time comparison between different enhancement settings for pure
binary minimization instances
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E4.2: Experiment 2 Identifying the Best Enhancement Technique for Minimization Instances

By fixing One-shot as the default search mechanism (based on the results of Exper-
iment 1), in this experiment, we test our proposed warm-start enhancements for minimum
multiplicative programs. Figure E4.2 provides the solution time comparison between the
three enhancement settings, i.e., no warm-start, Min-Min, and Indirect Min-Min, for pure
binary multiplicative instances with p € {2,3}. We later show in Experiment 3 that the Alto-
gether reformulation does not perform well. Therefore, in this experiment, we use the Nested
reformulation to deal with instances where p = 3. We can observe that Indirect Min-Min
significantly decreases (by a factor of 1.5 to 5) the solution time for almost all instances. As
an aside, we also observe that the Min-Min warm-start setting increases the overall solution
time compared to using no warm-start as it is too time-consuming to solve the optimiza-
tion problem for the Min-Min strategy. In the remaining experiments, the Indirect Min-Min

setting will be active when solving minimization instances.

E4.3: Experiment 3 Comparing Different Solution Methods for Binary Instances

In this experiment, we compare the overall performance of our proposed solution
approaches, including the Nested and Altogether reformulations (when One-shot and Indirect
Min-Min are set as the default), with the performance of GRB SOCP and GRB Nonconvex
on pure binary instances with p € {2, 3,4}. Figure E4.3 provides the solution time comparison
on the pure binary maximum multiplicative instances. In Figure E4.3a, we can observe that
GRB SOCP dominates our proposed solution approaches for any p € {2,3,4}. Similarly,
in Figures E4.3b and E4.3c, we can observe that the Nested reformulation performs better
than the Altogether reformulation. However, it is evident that none of them are capable of
competing with GRB SOCP.

Figure E4.4 provides the solution time comparison on pure binary minimum multi-
plicative instances. We observe that our proposed Nested reformulation outperforms GRB

Nonconvex for any p € {2, 3,4}. From Figures E4.4b and E4.4c, we observe that, for instances
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with p € {3,4}, the Nested reformulation performs significantly better than the Altogether
reformulation. Further, we observe that even the Altogether reformulation outperforms GRB
Nonconvex on the binary minimum instances with p = 3. However, we observe from Fig-
ure E4.4c that GRB Nonconvex performs better than the Altogether reformulation. Overall,
due to the poor performance of the Altogether reformulation, we set the Nested reformulation

as the default setting for the last experiment.
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Figure E4.4: Solution time comparison between the proposed algorithms and GRB
Nonconvex for binary minimization instances

E4.4: Experiment 4 Comparing Different Solution Methods for Continuous Instances

In this experiment, we compare the overall performance of our proposed Nested refor-
mulation (when One-shot and Indirect Min-Min are set as the default) with the performance

of GRB SOCP and GRB Nonconvex on pure continuous instances with p € {2, 3,4}. We note
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that for continuous instances, our approach can be used for only generating approximations
(with any desirable level of precision) based on the discussion in Section 6.3.4. Hence, we
conduct our experiments for three scenarios where 0, 2, and 4 digits after the decimal point
are considered for each continuous y-variable, i.e., 5 € {0,2,4}. In other words, we consider
three multipliers {10°,10%, 101} for transforming the continuous y-variables into integers.

First, we report our results for only instances with p = 2. We note that for some
continuous instances, GRB (including SOCP, Nonconvex, and its MIP solvers) reports errors,
e.g., “unable to satisfy optimality tolerances", and/or terminates early. This was not observed
for pure binary instances. While such issues can possibly be resolved by changing/tuning
internal parameters of GRB (as described in its manual), we did not change them as it is
not clear what the most efficient way of tuning is. Therefore, to have a fair comparison, we
simply remove such instances in our comparisons in this section and report the number of
removed instances wherever appropriate.

Figure E4.5 provides the performance comparison between the solution approaches
for pure continuous instances with p = 2. From the continuous maximization instances
with p = 2, a total of 16 instances are removed (due to errors or early termination) before
generating the figure. However, no instances are removed for the minimization instances.
For the maximization instances, we observe from Figure E4.5a that GRB SOCP dominates
our proposed algorithm with respect to solution time. However, one interesting observation
is that the solutions reported by our approach with multipliers of 102 and 10* have a better
quality than those reported by GRB SOCP (although the optimality gap tolerance of GRB
SOCP is set to zero). This again shows the power of the proposed solution method in
handling numerical issues. For the maximization instances, we observe from Figure E4.5b
that our proposed algorithm outperforms GRB Nonconvex with respect to solution time.
However, we observe from Figure E4.5d that GRB Nonconvex has obtained better quality

solutions. Overall, we observe that mMPs and MMPs have completely opposite performance
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compared to our proposed approach. One reason for this could be the fact that continuous
MMPs are polynomially solvable while continuous mMPs are NP-hard.

Figure E4.6 provides the performance comparison for pure continuous instances with
p = 3. From the continuous maximization instances with p = 3, a total of 23 instances are
removed (due to errors or early termination) before generating the figure. In total, only 2
instances are removed for the minimization instances. For the maximization instances, we
observe from Figures E4.6a and E4.6¢ that GRB SOCP dominates our proposed algorithm
with respect to both solution time and quality. However, for the minimization instances, we
observe the opposite result. Specifically, Figures E4.6b and E4.6d show that our proposed
algorithm outperforms GRB Nonconvex with respect to both solution time and quality (for
the multiplier of 10%).

Figure E4.7 provides the performance comparison for pure continuous instances with
p = 4. From the continuous maximization instances with p = 4, a total of 8 instances
are removed (due to errors or early termination) before generating the figure. In total,
14 instances are removed for the minimization instances. For the maximization instances,
we again observe from Figure E4.7a and E4.7c that GRB SOCP dominates our proposed
algorithm with respect to both solution time and quality. However, for the minimization
instances, we observe from Figures E4.7b and E4.7d that our proposed algorithm outperforms
GRB Nonconvex with respect to both solution time and quality (for the multiplier of 10°).
We also observe that as the multiplier increases, we do not necessarily see an improvement
in the quality of solutions reported. This is because when p = 4, the instances become larger
and more difficult to solve. Hence, many instances with a multiplier of 10* cannot be solved

to optimality within the time limit.

E4.5: Report Average Solution Times

In the previous parts of the paper, we have not provided any information about

the actual solution times (in seconds). So, the propose of this section is to report such
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information for interested readers. Note that based on Table 6.5, we know the best setting
for our proposed solution approach for different types of instances. So, in this section, we
report the average solution times (in seconds) per subclass for the best setting of our proposed
solution approach compared to GRB (Nonconvex or SOCP). Specifically, Table E4.1 is for all
binary instances (in both maximization and minimization forms); Table E4.2 is for continuous
instances in the form of minimization; Table E4.3 is for continuous instances in the form of
minimization. The figures reported in each table are averages over 5 instances. Each figure
reported in the row labeled ‘Avg’ shows the average of the four figures above it. Recall that
the imposed time limit is 3600 seconds for each method and instance in our computational

study. So, in the tables, 3600 means that the instance is not solved to optimality.
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Table E4.1: Average solution time (sec.) per subclass of pure binary instances

p=2 p=3 p=4
Subclass Max Min Max Min Max Min
(n x m) GRB GRB GRB GRB GRB GRB
SOCP N0 Nonconvex  NVOTmm o gh0p N0 Nonconvex  VOTmm - gh0p N0 Nonconvex ~VO-Tmm
100 x 50 0.14 0.54 0.25 0.10 0.45 3.55 1.53 0.65 0.29 7713 11.39 9.25
100 x 100 0.25 0.60 0.36 0.16 0.48 433 3.38 0.91 0.37 71.80 10.39 11.33
100 x 150 0.36 0.61 0.49 0.23 0.70 8.93 419 0.97 0.44 63.32 17 19.01
100 x 200 0.76 1.01 0.88 0.30 111 11.11 4.59 0.98 0.77 41.61 14.52 19.73
Avg 0.38 0.69 0.49 0.20 0.69 6.98 3.42 0.88 0.47 63.46 13.33 14.83
200 x 100 1.54 7.38 1.14 0.36 3.01 88.74 11.47 2.61 2.77 2.870.68 132.07 95.27
200 x 200 2.01 6.94 3.84 1.09 3.44 87.61 32.67 92.14 6.35 238117  223.37 197.34
200 x 300 3.69 11.86 5.73 2.11 6.18 173.19 56.30 20.44 8.13 1.967.04 46903 972.54
200 x 400 7.61 21.29 14.78 15.95 24.75 704.89 140.78 63.46 479 1,480.42 597.52 369.64
Avg 3.71 11.87 6.37 4.88 9.34 263.61 60.30 27.16 5.51  2,174.83  855.50 233.70
300 x 150 5.96 36.52 12.73 11.22 132.87  1,973.46 111.50 134.90 21.37 3,600 695.87 669.48
300 x 300 51.35 252.81 76.21 20.03 4378 1.793.30  364.95 179.79 31.95 3.600 2,078.88  1,198.98
300 x 450 141.68 916.02 62.26 26.45 42.69  1.885.81 683.88 182.68 68.78 3.600 3548.87  1.906.17
300 x 600 294.83  1,576.01 308.89 79.05 78429 217142  1,320.08 367.16 80.69 3.600 3,600 3.304.56
Avg 123.45  695.34  115.02 34.19  250.91 1,956 620.10 216.14  50.70 3,600  2,705.91  1,769.80
400 x 200 45.21 917.19 38.47 6.03 37779 3,049.79  406.28 164.66 24.35 3,600 237411  1,080.32
400 x 400 83115 2,189.04  272.19 80.87  2,299.85 3,600 1,596.66 564.67  1,931.86  3.600 3,600 3.039.43
400 x 600  1,582.25 3,600 599.28 426.08 50679 3,355.18  3.045.58 524.68  1,588.82  3.600 3,600 2.923.85
400 x 800 80574  2,517.37 99461 486.01 219525 3,600 3.127.87 593.89 814.04 3.600 3.600 3,600
Avg 816.09  2,305.90  476.14 249.75  1,344.92 3,401.24  2,044.10  461.98 1,089.77 3,600  3,293.53  2,660.90
500 x 250 62012  2,559.68  851.29 19543  1,59827 3,600 1,311.07 16322 1,04080 3,600 3,600 3,600
500 x 500 2,948.09 3,600 1,251.10 50682  3.238.07  3.600 314202 1,886.16  2.338.58  3.600 3.600 3,137.05
500 x 750 2.281.89  3,249.34  1.765.53 652.18  2.937.46  3.600 3,600 3,600  2.950.63  3.600 3.600 3,600
500 x 1000 3,600 3,600 2.565.95 81681  3.013.91  3.600 3.600 3600 314003  3.600 3.600 3.600
Avg 2,362.52 3,252.25 1,608.47  542.81  2,696.93 3,600  2,913.27 2,312.35 2,367.51  3.600 3.600  3,484.26
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Table E4.2: Average solution time (sec.) per subclass of continuous minimization instances

p=2 p=3 p=4
Subclass
GRB N-O-Imm-10° GRB N-O-Imm-10° GRB N-O-Imm-10°
(n x m) Nonconvex Nonconvex Nonconvex

100 x 50 37.33 0.23 220.88 1.45 998.77 44.78
100 x 100 5.69 0.26 68.38 1.23 2,261.40 19.21
100 x 150 5.07 0.31 72.50 1.08 1,430.73 26.11
100 x 200 5.55 0.37 118.20 1.66 620.05 10.75

Avg 13.41 0.29 119.99 1.35 1,327.74 25.21
200 x 100 49.02 0.50 1,337.04 2.71 2,944.63 385.93
200 x 200 19.88 0.55 607.64 2.97 3,040.51 18.96
200 x 300 26.85 0.88 813.28 3.45 3,600 53.41
200 x 400 32.72 1.21 882.82 3.85 3,600 38.48

Avg 32.12 0.79 910.20 3.25 3,296.28 124.19
300 x 150 92.34 1.13 3,590.85 5.05 1,479.46 92.66
300 x 300 62.85 1.50 2,849.71 5.55 3,600 37.87
300 x 450 82.94 1.87 3,363.13 9 3,600 60.60
300 x 600 88.51 3.18 3,329.60 8.75 3,600 277.01

Avg 81.66 1.92 3,283.32 7.09 3,069.87 117.04
400 x 200 1,359.81 1.89 3,600 8.17 2,123.66 122
400 x 400 184.88 2.57 3,131.84 14.08 3,600 112.85
400 x 600 212.07 4.73 3,600 12.77 3,600 122.28
400 x 800 234.05 4.14 3,600 15.61 3,600 630.45

Avg 497.70 3.33 3,482.96 12.66 3,230.92 246.90
500 x 250 3,600 2.56 3,600 12.61 3,485.64 231.24
500 x 500 256.90 4.94 3,600 17.63 3,600 840.50
500 x 750 331.01 6.06 3,600 26.87 2,885.45 492.56
500 x 1000 308.96 8.09 3,600 27.51 3,600 218.81

Avg 1,124.22 5.41 3,600 21.16 3,392.77 445.78
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Table E4.3: Average solution time (sec.) per subclass of continuous maximization instances

p=2 p=3 p=4
Subclass GRB GRB GRB
_0O-100 _0O-100 _0O-100
(mxm) socp NO100 goop NO-100 - goep  N-O-10
400 x 200 0.14 2.78 0.15 19.78 0.10  2,724.88
400 x 400 0.37 4.20 040 28635 028  3,192.79
400 x 600 0.68 417 0.75 19012 055  3,513.46
400 x 800  1.22 7.16 1.28 93.40 0.93  3,347.84
Avg 0.60 4.58 0.64  147.41  0.46 3,194.74
800 x 400  0.69 16.45 0.75 96.25 053  3,443.42
800 x 800  2.28 29.45 2.51 755.75 1.86 3,600
800 x 1600  9.43 2507  10.78  506.14  8.04 3,600
800 x 1200  5.19 50.11 5.71 14158  4.33 3,600
Avg 4.39  30.27  4.94  374.93  3.69  3,560.85
1200 x 600  2.13 38.30 258 142986  1.84 3,600
1200 x 1200 873 4451 940  1566.67 826  2,925.10
1200 x 1800  19.97  141.72 2220  2,324.84 2243 3,600
1200 x 2400  38.44  160.13 4059  2,374.15  35.69 3,600
Avg 17.32  96.16  18.69 1,923.88 17.05 3,431.27
1600 x 800 6.56 51.67 713 2,069.30  5.56 3,600
1600 x 1600  23.81 22891  25.65  1,428.67  23.85  3.600
1600 x 2400  52.18  283.11  53.67  2,611.75  56.41 3,600
1600 x 3200 88.48 35425  100.31  2,259.04  94.07 3,600
Avg 42.76  229.49 46.69 2,092.19 44.97 3,600
2000 x 1000 13.21  169.92 1594  3,598.26 14 3,600
2000 x 2000  44.85  367.85 5253 3,600  56.13 3,600

2000 x 3000 104.11 662.59 117.80 2,983.96 114.12 3,600
2000 x 4000 176.46 987.35 192.10 2,872.06 196.33 3,600
Avg 84.66 546.93 94.59 3,263.57 95.15 3,600
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