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Abstract

We consider a problem of allocating limited quantitieshéftypes of resources amomng independent activities
that evolve ovefl time periods. During each period, a task is assigned to each activity. Each task consumes resources,
generates utility, and determines the subsequent state of the activity. The goal is to maximize average utility. We
establish that the problem is NP-hard to approximate to within any constant factor. We then propose and study two
polynomial-time approximation algorithms which guarantee small performance losses in different regimes. The first
leads to an error of no more thah\/ 7'/ N, whereU is the maximal time-averaged utility that can be generated by an
activity. The second algorithm promis€$U /N In(MT)/R) loss, whereR is the available quantity of the scarcest
resource. The first algorithm extends to situations in which, rather than being classified as oné\arypeg each
resource can fill a subset amongroles.

*Electrical Engineering, Stanford University
tElectrical Engineering and Management Science and Engineering, Stanford University
fCorresponding author: Terman 315, Stanford University, Stanford, CA 94305-4023. email:bvr@stanford.edu

Acknowledgments

This research was supported by a supplement to NSF Grant ECS-9985229 provided by the Management of Knowledge Intensive Dynamic Systems
Program (MKIDS). We thank Sid Berkowitz for stimulating discussions that inspired the problem formulation and Ashish Goel, Pete Veinott, and
Yinyu Ye, for helpful discussions on approximation algorithms.



1 Introduction

We consider a problem of allocating limited quantities\éftypes of resources amorg independent activities that
evolve overT time periods. During each period, a task is assigned to each activity. A task consumes resources,
generates utility, and determines the subsequent state of the activity. The goal is to maximize average utility.

As a motivating context, consider dynamic allocation of hundreds of computers and human experts among tens of
thousands of information processing activities, each of which involves a sequence of tasks such as document trans-
lation, natural language processing, speech recognition, document comparison, and web crawling. Such activities
might be managed, say, at a news organization such as the Associated Press. There are potentially many ways to carry
out each activity, each of which may require different resources and generate a different level of utility. Further, as
major news events occur, the portfolio of activities can change significantly, and the organization may require rapid
reallocation of resources.

In this paper, we propose a model that aims to capture salient features of this problem. Our problem bears some
similarities with the decision-CPM problem [2, 5], which is known to be intractable [3]. Our problem also encompasses
the project selection problem studied in [4].

We prove that the associated optimization problem is NP-hard to approximate within any constant factor. We
then propose and study two polynomial-time approximation algorithms which guarantee small errors in different
regimes. The first leads to an error of no more thaW 7'/ N, whereU is the maximal time-averaged utility that can
be generated by an activity. The second algorithm promixés,/N In(MT)/R) error, whereR is the available
guantity of the scarcest resource.

Our bounds are worst-case and additive. Computational experiments on randomly drawn problem instances sug-
gest that the approximate solutions generally result in moderate percentage losses in parameter regimes for which the
algorithms are designed.

The remainder of this paper is organized as follows. In Section 2 we present the problem formulation and compare
it with models studied in [2, 4]. In Section 3 we show that the corresponding optimization problem is NP-hard
to approximate to within any constant factor. We then present two equivalent integer programming formulations in
Section 4. Section 5 presents linear programming relaxations to these integer programs. One has a polynomial number
and the other an exponential number of decision variables. We show that an optimal solution to the second can be
efficiently computed using an optimal solution to the first. Section 6 establishes integrality properties of vertices of
the second linear program. and presents an approximation algorithm that provides useful performance guarantees in
the MT < N regime. Then, in Section 7, we discuss a randomized rounding approach to the problem that uses ideas
from [8]. This approach provides approximation guarantees that can be usefulMfier N. In Section 8 we
discuss some computational experience with randomly drawn problem instances. That section also introduces a useful
integer programming heuristic for problems in the&l' < N regime. Finally, in Section 9, we present extensions of
the model.

2 Problem Formulation

We consider the allocation dff resource types (indexed = 1,..., M) to N activities (indexech = 1, ..., N) over

T time periods (indexed = 1, ...,T). In each time period, a quantify,, € R of eachm” resource is available for
allocation. Unused resources do not accumulate; the quantity of resources remains fixed over time. At the beginning
of each time period, the state of each activity takes on a value in a finite sef1, . .., |S|} and for each activity, a

task is selected from a finite sdt= {1,...,|A|}.

Letz,: € S anda,; € A denote the state of and task assigned tordtieactivity in thetth time period. The
state of the activity at the beginning of tfiet+ 1)th time period is given by, (z, ¢, an ). Further, during theth time
period, the activity generates utility, (x,, ¢, @) and consumes resourcgs,, (zn.+, an ¢). We assume that there is a
distinguished task’ € .A that generates no utility and consumes no resourcesj,ex, a’) = 0 andr,, ., (x,a’) = 0
for all n, m, andz. This can be thought of as an option to idle, however, it is not essential to agsime’) = z.

The objective is to maximize utility, averaged over activities and time. In particular, we have the following opti-
mization problem, which we will refer to as the dynamic resource allocation (DRA) problem:

max ﬁ Zt Zn Un ('T’n,h an,t)
s.t. Zn rn’m(mn,tvan,t) < Rm Vt,m,
Jn(Tnt, Gn) = Tna Vn,t.



The decision variables are the actions;. Note that the problem data consist of functians : S x A — R,

Tom S X AR, f, 1 S x A— S, scalar resource quantitiés,,, and initial states:,, ;. Hence, the problem data

is encoded a®(|S|?|A|N + |S||A|N M) real numbers. We assume that these numbers are rational so that the input
representation is finite.

One way to view the DRA problem involves drawir{ directed acyclic graphs, each representing one activity.

The nodes of each graph are partitioned ifite- 1 subsets, each representing a time period. (The- 1)th subset

consists of a single node representing termination of the activity. tThsubset (fort < T') consists of up tdS]

nodes, representing the possible states of the activity at that time. Edges represent potential state transitions, each
edge pointing from a node inth period to one in &t + 1)th period. Each edge is also associated with a bundle of
resources consumed and utility generated during the transition. The DRA problem is to determine trajectories through
the activity graphs that maximize aggregate utility subject to resource constraints.

Our problem bears similarities with the decision-CPM problem [2]. Decision-CPM requires finding a directed
acyclic subgraph (specified by a suitable, possibly non-linear constraint set) of an activity graph which is itself an
arbitrary directed acyclic graph. Edges have associated costs and the goal is to minimize total cost incurred. Our prob-
lem may be viewed as a discrete-time decision-CPM problem wherein the activity graph is a forest that decomposes
into a set of NV separate activity graphs. We are required to find paths in each of these to maximize aggregate utility.
Resource constraints preclude a trivial decomposition of the problem. These resource constraints impose an activity
selection problem similar to that discussed in [4], which considers the selection of an activity portfolio wherein each
activity is associated with a time-dependent resource consumption profile and resource consumption is constrained by
a prescribed budget.

3 Computational Complexity

What quality of approximations might we expect? We use a result of Chekuri and Khanna [1] that establishes in-
approximability of the packing integer program to show that the DRA problem is hard to approximate to within any
constant factor.

Theorem 1. For any«a < oo, the DRA problem is NP-hard to approximate to within a factoa.of

Proof: We consider a restricted class of DRA problems, viith= 1 and|A| = 2. The first of the two tasks
consumes a quantit¢.,,,,, € [0,1] (rational) of the resource and generates utility € [0, 1] (rational), while the
second consumes nothing and earns no utility. Ther&are [1, co) units of eachmth resource. This DRA problem
is equivalent to the packing integer program:

Lu'a

max N
s. t. Ca<R
a€{0,1}N
By Theorem 6 of [1], for anyv < oo, this problem is NP-hard to approximate to within a factorof O

Our proof above reduces a packing integer program to a DRA problem with the same input size. In particular,
optimal solutions of a packing integer program withvariables and\/ constraints correspond to optimal solutions
of a DRA problem withM resource types anly activities. Theorem 6 of [1] is proved via a reduction of maximum
independent set to the packing integer program problem wNete M, which illustrates the hardness of the DRA
problem in theN < M regime. It may still be possible to generate good approximations in other regimes.

4 Integer Programming Formulations

The approximation algorithms we will develop revolve around two integer programs (IP), each of which solves the
DRA problem, and their linear programming (LP) relaxations. We present these two IPs in this section.



4.1 The Edge IP

For eachn, z, a, andt, let ¢,, , .+ be an indicator taking value 1 if at timeactivity » is in stater and assigned task
a, and 0 otherwise. Further, for each

__ v _J1 if f,(Z,a) ==,
Fo(2,0,7) = { 0 otherwise.
The DRA problem can then be solved via the following 0-1 integer program:

max ﬁ Zn,x,a,t Un (CL‘, a)d)n,m,a,t

s. t. Zn,x.a T"»m (‘Ta a)¢n,z,a,t S Rm Vt, m,
¢nma1 0, Vn,a,x;&xnyl,
Z**F (z,a, T)Pnzat-1 = Za On.z,at Vn,x,t > 1,
Zz,a (bn,ac,a,t S 1 Vn, t,
bn,z,ar €10,1} Vn, z,a,t.

The variables of this IP represent flows along edges of activity graphs. We will refer to this IP BdgbdP We
digress to note that the above program permits that for sane .. ., = 0 for all =, a in everyepoch; in such a case
setting¢, ., ,.«-,1 = 1, and selecting the idling actiori in each subsequent epoth- 1 for activity . will also be a
feasible solution of equal value to the above integer program and the corresponding DRA problem.

4.2 The Trajectory IP

Itis useful to consider another IP that has as its variables flows along possible trajectories in each activity graph. Here, a

trajectory for thenth project is a sequence @fstate-task pairs(z,, 1, an,1); (Zn,2,an2)s - - -, (Tn,1, an,7). NOte that
there ard A|” possible trajectories per activity. We assume that these trajectories are indexed{dy .. ., |A|7},
denoting trajectory of activity n by (27, 1, an1), ..., (z iLT, aﬁl 7)-

For eachn andj, letd,, ; be an indicator takrng vaiue 1 if activity follows trajectoryj and0 otherwise. The
DRA problem can then be solved by the followitrgjectory IP.

max ﬁZnt]‘un(mg’ag)en]

s. t. Do Tnm(27,08)0n ; < Ry, Vt, m,
Z] On; <1 Vn,
0,, €{0,1} vn, j.

Analogous to the case of the Edge IP, we note that the above formulation permits that fot,syme= 0 for all j;
in such a case settirtg, ; = 1 for some;j such that;, , = o’ for all ¢ will also be a feasible solution of equal value to
the above integer program and the correspondrng DRA problem.

5 LP Relaxations

Our approximation algorithms entail solving a relaxation of the trajectory 1P, which we will refer to asjbetory
LP:

max ~7 Dont un(:v{, a{)&nyj

s. t. don Tnm(x],a])0n; < Ry, Vt,m, (type 1)
b <1 Vn, (type 2)
0n,j =0 Vn,j. (type 3)

Since the number of decision variables is exponentidl,istraightforward formulation and solution of the trajectory
LP is impractical. Instead, we develop an algorithm that efficiently solves the trajectory LP in two steps. The first step



is to solve a relaxation of the edge IP, which we will refer to asdthge LP

max ﬁznﬂcatuﬂ(m a)d)nmat

s. t. anar"m(‘r a)¢nzat<R Vt,m,
¢nma1 0, ana,w#xml’
Z**F ((E a x)¢n Z,a,t—1 — Za (bn,aj’a’t Vn,x,t > 1,
Zz,a (bn,ac,a,t <1 Vn,t,
Gnziat = 0 Vn,x,a,t.

This LP involvesN T |S||.A| decision variables and can therefore be solved in polynomial time.

Each decision variable of the edge LP is associated with an edge in an activity graph. For any optimal solution of
the trajectory LP, there is a feasible solution to the edge LP with equal objective value. The latter can be generated by
assigning to each edge a value equal to the sum of values associated with trajectories that traverse the edge.

The converse is also true. That is, for any optimal solution of the edge LP, the trajectory LP has a feasible solution
with equal objective value. Consequently, lettifigg , be the optimal objective value of the edge LP, we have the
following result:

Theorem 2.
* *
RELP = ATLP

We will now present a polynomial time algorithm that computes an optimal solution to the trajectory LP, given an
optimal solution to the edge LP. In addition to completing the proof of the above lemma, this algorithm provides the
second step of our algorithm for solving the trajectory LP.

Let ¢* be an optimal solution of the edge LP. Fix Flow conservation implies thatdf;, , , , > 0 for some edge
(z,a,t), the edge must be part of a trajectgrfor which (;5* > 0 for all ¢. -

J ] t
We consider an iterative algorithm that computes an optlmal soldtioof the trajectory LP. The algorithm is
initialized withd = 0 and¢ = ¢* and terminates with = 6* and¢ = 0. In each iteration, the algorlt_hm_ identifies the
edge(7,d,t) = argmin{e, ., > 0} with minimal positive value and gth trajectory for which(z7, a]) = (7, @)
and¢ . = ¢z57 forall t. Then, the algorithm sets, ; := ¢, =5 ; and for each, updates;b i =

TLL t’a’nt7

¢n7wi,“ai,t7t — ¢, 7,37 thatis, values along the trajectory are deducted from the edge LP solution and added to the

trajectory LP solution. Because the sequence of edge LP solutions is monotonically decreasing and each iteration sets
one component to zero, the algorithm terminates in no more|$jad|T iterations. Further, after each iteration, we

have
Zun 1' ad)nxat"f‘ZUn ltvat nj: Zun(l' a)d)nmat

z,a,t z,a,t

n, L (L

It follows that, upon termination,
Zun(zi, ag)gn»j = Z Un(l' a)¢n x,a,t*
t,j z,a,t

If we apply the algorithm we have described to each of dhactivities, we arrive at an optimal solution to the
trajectory LP with at mostV|S||.A|T nonzero valued variables. Note thtneed not be represented exhaustively;
only storage of the nonzero variables is required.

6 Using an Optimal Vertex

Our first approximation algorithm converts an optimal solutédnof the trajectory LP to an optimal vertex. Task
assignment is then carried out based on this optimal vertex.

6.1 \Vertices of the Trajectory LP

Each activity is associated wit|” variables, 1 type 2 constraint, ahd|” type 3 constraints. It is easy to see that
at most|.A|” among these type 2 and type 3 constraints can be binding. Furthdiifof these type 2 and type 3
constraintsare binding, all|.A|” variables associated with the activity are integer valued.



There are a total aV|.A|” variables. Hence, at any vertex, at leA&gt4|” constraints are binding. No more than
MT of these can be of type 1. Hence, at leds$t4|” — MT of these must be of types 2 or 3. It follows that no more
than MT activities can have non-integer valued variables. We state this fact as a lemma, which is very similar to a
well-known result from [7].

Lemma 1. At any vertex of the trajectory LP, no more th&fil" activities are associated with non-integer values.

Given an optimal solutiod*, an optimal vertex can be computed by solving a linear program involving only the
nonzero-valued components@f, which is equivalent to solving the trajectory LP with all other variables constrained
to be equal to zero. Since the number of nonzero components is polynomial in the input size, this can be done in
polynomial time.

6.2 Task Assignment

To convert an optimal vertex of the trajectory LP to a suboptimal feasible solution of the DRA problem, consider
idling during every period in each activity for which (1) there are associated non-integer-valued variables or (2) every
variable is equal to zero. The variables associated with each other activity assign value 1 to a selected trajectory and 0
to all others, and we simply assign tasks to follow the selected trajectory. It is easy to see that this results in a feasible
solution to the DRA problem. Further, if

max— E U (27, al),
ng T

the utility is at least the objective value of the trajectory LP mitiug 7'/ N. Since the objective value of the trajectory
LP exceeds that of the DRA problem, this also offers a performance loss bound.

We conclude our discussion in terms of a theorem.igf, andz;,, denote the optimal objective values of the
DRA problem and the trajectory LP, respectively. Eet p denote the objective value associated with the suboptimal
solution to the DRA that we have described.

Theorem 3. A feasible solution to the DRA problem with an objective value of

i . UMT _ .  UMT
ZTLP 2 Z71p — N > ZDRA — N

can be computed in polynomial time.

7 Randomized Rounding

In Section 5, we presented a means of producing a sparse optimal solution to the trajectory LP. This sparsity enables
construction of feasible solutions to the trajectory IP via the randomized rounding techniques of [8]. Such solutions
are near optimal whel®® > V/N, whereR = min,, R,,. Thatis, the availability of the scarcest resource is large
relative to the square root of the number of projects.

Letd; ;,7 € {1,...,]A|"},n € {1,..., N}, be a basic optimal solution to the trajectory LP. If one were to
randomly assign trajectoryto activity n Wlth a probability slightly less thad;, ., and assign the idling trajectory
with the remaining probability, then one might hope to hope to generate a feasible solution to the DRA with value
close toz}.; . This is the spirit of the randomized rounding approach we pursue in this section.

7.1 An Existence Result

We will first show that there exists a feasible solution to IP that is within an additive ern@(@%/N In MT/R) of
the optimal solution to the trajectory-LP. Towards this end we introduce some notation and preliminary results. For
some fixed scalar, v € (0, 1], we define the following random variables:

e For eachm,n,t, let R}, , , represent the random quantity of resourgeconsumed by activity: in time ¢
if activity n were a55|gned trajectory with probability 0, ;v and the idling trajectory with probability —

vy.;0; ;. NotethatRy, , , has suppor{ (rn.m(zl,al);j = 1,..., AT} U {0} and takes value, ,,, (], a])

m,n,t

with probability 6, ; and0 with the remaining probability.



e For eachn, let U} represent the random utility earned by actl\niyf it were assigned trajectory with proba-
bility »6;, ; and the idle trajectory with probability — Z/Z‘ 05, ;- Note thatU;’ has suppor{u, (z],a;); j =

., |A|T} U {0} and takes value,,(z],a]) with probability6;; ; and0 with the remaining probability.

Now observe that if one were to construct a random solution to the DRA wherein aetiwigye assigned trajectofy

with probability 6, ; and the idle trajectory with probability — ZJ g thenzf:’zo UY/NT corresponds to the
value of such a randomly generated solution wlikilg — ZQ’ZO Ry, ..+ is the quantity of resource: left unused at
timet. The following concentration results will be useful in establishing existence of a feasible solution with objective
value close ta.; .

NIn(MTH1+e) i 1 > 0, then we have for each, ¢:

Lemma 2. Foranye > Oletr =1 — &

<
S MT +1+e

E :Rmnt = 7”

Proof: We have

ZRmnt— ZRmnt ZRmnt >Ry —E ZRmnt]
<P ZRmnt ZRmnt _VRm
Sexp_w

1
< -
T MT+1+4¢€

where the first inequality follows from the fact that

ZRmnt

_ J I\g*
=v E Tnm (1, 07)05, ; < VR,
n=0 j

by the feasibility of¢;, for the TLP, and the second inequality is a direct application of the Hoeffding bound [6].
O

Lemma 2 gives us an upper-bound on the probability that the resource constraint for resautiteet is violated
by our randomly generated solution.

z

Lemma 3. Givene > 0, letv be as in the previous Lemma and assume 0. Letd = ——U— /2MTHE) Then,
TLP

N
v . 1
n=0

Proof: We have

Z VINT <v(l—8)zhp| = Z VINT < v(1 —6) ZUl JNT
N N
=P ZU};— Y Upl <-viE > U,
n=0 n=0 n=1
252 % 2
< exp— 20 Fiue” “rie
NU
B 1
 MT +1+e¢

7



where we have used the fact that

N
E|> UM = unlal,al)b;; = NTzipp.
n=1 n,t,j
The first inequality is an application of the Hoeffding bound [6].

O

Lemma 3 gives us an upper-bound on the probability that the value of our randomly generated solution to the DRA
. " " T, U N In(MTH+14€
is less than/(1 — 6) 25y p = 25, p — {% + %} NIn(MTi1te)
Armed with Lemmas 3 and 2, we are ready to prove our main result on the existence of a feasible solution to the DRA
with value close ta:.; p:
Lemma 4. Givene > 0 letv be as in Lemma 2. if > 0, then there exists a feasible solution to IP with value

> b p— U\2NIn(MT +1+¢)/R

Proof: From Lemma 2, we have that for eanht:

ZRmnt

That is, the probability that a randomly generated solution violates the resource constraint for resoutitee ¢ is
less thanl/(MT + 1 +¢).
Letd be asin Lemma 3. Then, we also have that:

e
S MT +1+e¢

N 1
Z RNT S v 1“”@] SNTTive

Thatis, the probability that the value of a randomly generated solution is less;than- [% %} \/ MM L re)
isless tharl /(MT + 1 + €). Thus the probability that any of these events occur

N N
P [um,ﬂ{z Rt > R} UL UL/NT < w(1 MLP}}

n=0 n=0
is, by the union bound, less than

MT +1

ZUU/NT<I/]_— ZTLP m

n=0

+ZP

Consequently we have that the probability that no constraint is violated and that the value of the randomly generated

solution is greater thag;., ,, — {% + %} Nln(MT+1+c)

ZRmnt—

n=0

is

N
|:Z Rm n,t < Rm vm? t7 Z U:L)/NT Z V(l - 5)Z'>;‘LP:|
1)

- [ mt{ZRmm>Rm}U{ZU”/NT<”<1‘ VTLP}] T
n=0

That is, we have the existence of a feasible solution to IP with value

oo ngg In(MT +1+¢)
We assume without loss of generality tHat< N (for otherwise every solution to the DRA is feasible, trivializing
IP), so that, we have the existence of a feasible solution to IP with value

> 2 p—U\2NIn(MT +1+¢)/R




7.2 Task Assignment via Randomized Rounding

Our discussion thus far suggests the following natural randomized algorithm which may be used to generate a feasible
solution to IP, of the quality indicated by Lemma 4. Given a soluipn, j € {1,...,J},n € {1,..., N} tothe TLP,

the algorithm assigns (independently for eagttrajectory; to activity n with probability ¢}, ; and assigns the idle
trajectory with probabilityl — v Zj ¢;, ;- Since solutions to the TLP havé + MT" positive components cf. Lemma

1, this procedure taked(N + MT) time. In the event that the resultant solution is not feasible, or the value of the

resultant solution is less thag., , — % + % % the solution is discarded and the procedure repeated.
Now by (1) the probability that the rounded solution does not need to be discarded is greatgf;than so that

the expected number of iterations required is less W We conclude our discussion in this section with the
following theorem. Let the random variabig anp denote the objective value associated with the suboptimal solution
to the DRA that the procedure we have described terminates on.

Theorem 4. Givene > 0, if L /M 2IHE) < then a feasible solution to the DRA problem with an objective
value of B

ZRAND > Zhip — UNV2NIN(MT + 1+ €)/R > 2iza — U\/2N In(MT + 1+ €)/R,

can be computed in randomized polynomial time.

8 Computational Experience

The bounds of Theorems 3 and 4 are worst-case and additive. In this section, we present computational experiments
on randomly drawn problem instances. The results suggest that the approximate solutions generally result in moderate
percentage losses in parameter regimes for which they are designed. Alongside performance, we report statistics
on compute time to demonstrate that the algorithms scale well to large problems. Finally, we propose an integer
programming heuristic that, for problems in th&" << N regime, further improves approximations without requiring

much additional compute time.

8.1 Generative Model

We consider random problem instances wWih = 10, |A| = 3, N = 100, and various values d¥/ andT". For fixed
N,|S],|Al, M andT, we generate the activity graph for a single project as follows. Connect the start state for project
n (which is selected uniformly at random frof), z, 1, to k randomly selected states frafhwheref is selected
uniformly at random betweehand|.A|. Each of thesé states represent the reachable statés-ap. We repeat the
procedure for each of thegestates and continue in this fashion, to construct an activity graph spafinépgpchs.

For each edge in the activity graph, we set resource consumption of each/df tegources to some random value
distributed uniformly orf0, 1]. We also set the utility of the edge to some random value distributed unifornjly dh

N project-graphs are generated in this manner. Wekset= 0.5N for eachm. Such a model, while fairly general,
allows us transparent control on two parameters required to identify the regime of the algorithms’ applicability. First,
we are assured th#z}5, ,]/U > 0.25 where the expectation is over problem instances, and secon@® AHat > 5

for n > 100.

8.2 The Optimal Vertex Algorithm

We will call our two algorithms theptimal vertex algorithnand therandomized rounding algorithnWe first discuss

the performance of the optimal vertex algorithm. We would like to study percentage losses associated with problems
for which MT' < N, this being the regime in which Theorem 3 assures small additive loss. Table 1 illustrates that for
problems from our generative model, moderate percentage losses result for instances with \iald&3voés high

asl/2. Further the algorithm requires only a few seconds to solve each instance. The performance of the algorithms
deteriorates when/ T grows larger tharmv.
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8.3 The Randomized Rounding Algorithm

For the randomized rounding algorithm, we would like to examine percentage losses for problems idthish

large relative taV. Table 1 illustrates that moderate percentage losses are obtained for instances with Valiigavof

as large ad. Further the algorithm requires only a few minutes to solve each instance. Even for the chaiees of
small as10~?, the algorithm required just a single rounding iteration. This is attributed to the fact that the bounds
used to compute the andd parameters are themselves extremely conservative. In contrast, a commercial integer
programming solver (CPLEX) employing heuristics to find a first feasible solution quickly, was unable to produce a
feasible solution even after a day of computation for most instances ithie>- N regime.

8.4 A Task Assignment Heuristic for theMT < N regime

We also believe that the use of a generic integer programming technique such as branch-and-bound with a tree ex-
ploration heuristic that emphasizes finding feasible solutions quickly is likely to perform very well on problems in
the MT < N regime. This is because the root node relaxation for the Edge integer program has very few fractional
variables cf. Corollary 1 bellow, and a simple depth first search on the fractional variables is guaranteed to produce a
feasible solution no worse than that produced by our algorithm.

Corollary 1. There exists a basic optimal solution to the Edge LP wherein at ¥ast M1 projects have integral
flows and at mos2M/ T2 variables are fractional.

Proof: Lemma 1 shows the existence of an optimal, possibly over-complete basis for the Edge LP wherein at least
N — MT projects have integral flows and at mast/ T2 variables are fractional. Since there must be a subset of
columns of such an over-complete optimal basis that forms an optimal basis, and since this subset necessarily includes
columns corresponding to projects with integer solutions, the claim follows. O

One heuristic we experimented with along these lines, is presented in Table 1. After computing an optimal vertex
to the trajectory LP, the heuristic fixes integer valued variables in the edge LP, and in place of the task assignment
procedure of Section 6.2, uses the first feasible solution from a generic integer programming solver to resolve frac-
tional edges. As illustrated in Table 1, the heuristic takes very little additional time, and produces significantly better
approximations for problems in thed'T" < N regime. As the value a¥/T'/N increases, the heuristic quickly become
computationally infeasible.

9 Resource Roles and other Extensions

We introduce the concept ofrale. The execution of a task requires certain roles be filled by available resources. As
an illustration, returning to the example of the Associated Press, the role of translating Arabic to English might be
filled by a translator (the resource) that is bilingual in English and Arabic, or by one that is trilingual is English, Arabic
and Hindi. The optimal vertex algorithm can be extended to accommodate this.

More formally, we consider the model of Section 2, where in plack/ aEsource types, we hawé roles. We will
assume that at each of tlieepochs we havé resource units indexed (indexée- 1, ..., L), where each resource is
associated with a qualification sgtC {1,..., M} that represents the roles uhitnay be assigned to. Here, we let
Tn,m(2, a) denote the number ablesof typem that need to be filled by theth project if it were in state: and took
actiona. Matching resources to roles in timenay be viewed as a transportation problem witeupply nodes each
with a supply ofl, andM demand nodes each with a demand determined by the choice of actions for each project in
timet. Thef}  variablesin the edge LP and trajectory LP below correspond to the flow variables for the transportation
problem for timet; an edge from resourdeo rolem exists iffm € ¢;. We have the following analogue of the edge
LP (ELP’):
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max ﬁ Zn,x,a,t Un ({L‘7 a)¢n,m,a,t

s.t. Y onza Trm (T, @)z ar < 3 i Vt, m
¢nwa1 0 V’I’L,a,iﬂ#,’ﬂnﬁl,
Z**F (J) a x)¢nmat 1= Za ¢n,z,a,t Vn,x,t > 1,
Zz,a (bn,w,a,t S 1 Vn, t,

Em flt7n < 1 VZ’ t.
>0 Vi, m,t.
¢n,m,a,t > 0 Vn,x,a,t.

We also have the following analogue to the trajectory-LP (TLP’):

max ﬁ th,j un(xi, a;)0y, ;

st 2w (@ a)bn; <30 fin vt,m  (type 1)
S fh <1 VI, t.
flm > O Vl,m,t.
Z On; < Vn, (type 2)
b > 0 vn,j.  (type 3)

Analogous to Theorem 2, we have the following theorem:

Theorem 5.
* Lk
ZELP’ = ATLP’

The proof of this result is identical to that presented in Section 5; given an optimal solution to ELP’, it is possible
using the flow decomposition procedure in that section to construct an optimal solution to TLP’ in polynomial time.
Furthermore it is not hard to see that the following analogue to Lemma 1 holds (the argument used in Lemma 1 applies
identically).

Lemma 5. At any vertex of TLP’, no more thaW T" activities are associated with non-integer values.

Finally, given an optimal solutiof¥;, ;, f{) to TLP’, we assign trajectories to activities exactly as described in
Section 6.2. In doing so, we are assured of integral demands for each role, less than or &gu#fidor each
m, t. Arriving at an allocation of resources to roles then requires the solutidd’Bftransportation problems whose
fea3|b|I|ty follows from the feasibility of?}, ;, 1*). We conclude our discussion of this extension with the following
theorem. Letry,p: denote the objective value assomated with the suboptimal solution to the DRA problem with roles
that we have described.

Theorem 6. A feasible solution to the DRA problem with roles having an objective value of

) . TMT _ . TMT
ZTLP’ 2 ZTr,pr — N ZPDRAT T TN

can be computed in polynomial time.

We close the paper mentioning a few immediate extensions of our model and results. Instead of assuming that
the availability of a resource stays fixed over time, we may also model the vector of available resources evolving
according to some time varying linear dynamical system. Denotinghythe M -dimensional vector of available
resources at timg and assuming that at timte R; evolves according to the linear systétp,; = A, R; + b;, where
A; € RMXM andb, € RM, and further tha?; is known in advance, we may consider the following DRA problem
with time-varying resource availability:

max T 2ot Do Un (Tt )

s. t. Z Tn m(xn ts An, t) (Rt) Vt’m7
fn(zn,ty an,t) = Tn,t+1 Vn,t.
Rt+1 = Ath —+ bt Vi< T

The natural analogues to the Edge and Trajectory LPs for the above problem have properties identical to those
of the Edge LP and Trajectory LP explored in Sections 5 and 6; the proofs and algorithms of those sections apply
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identically. It is therefore possible to efficiently produce, for the DRA problem with time varying resource availability,
a solution having valug: zfy; , — UMT/N.

Finally, we note that there is no reason to assume, for either the optimal vertex algorithm or the rounding algorithm,
that the functions,, : S x A— R, rpypm : S X A= R, f, : S x A — S are independent af such a dependence
merely increases problem description length by a factdr.of
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