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Abstract

We introduce a general model for single machine scheduling problems, in which the
actual processing times of jobs are subject to a combination of positional and time-
dependent effects, that are job-independent but additionally depend on certain activities
that modify the processing rate of the machine, such as, e.g., maintenance. We focus
on minimizing two classical objectives: the makespan and the sum of the completion
times. The traditional classification accepted in this area of scheduling is based on the
distinction between the learning and deterioration effects, on one hand, and between the
positional effects and the start-time dependent effects, on the other hand. Our results
show that in the framework of the introduced model such a classification is not necessary,
as long as the effects are job-independent. The model introduced in this paper covers
most previously known models. The solution algorithms are developed within the same
general framework and their running times are no worse than those available earlier for
problems with less general effects.
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1 Introduction

In this paper, we revise and generalize the area of scheduling research related to various
effects on the actual processing times of the jobs and to machine maintenance. This paper
can be seen as a continuation of our recent publications [1] and [2]. In this introduction, we
do not attempt to give a historical account of the area, which can be found in the review [2].
Instead, we describe the scope of this paper, supplying references for illustration only. We
summarize, rather informally, several messages that this paper delivers, some of them being
in conflict with the way the corresponding area of research has been developed so far.

A considerable amount of publications on various scheduling models in which the pro-
cessing times are not constant but are subject to various effects have been generated since
the early 1990s. Traditionally, two major types of effects have been analyzed: deterioration
and learning. Under deterioration, the later a job starts, the longer it takes to process it;
typically this is attributed to the fact that during processing, machine qualities may get
worse, or a human operator may get tired. In the case of the opposite effect, learning, the
later a job starts, the shorter it takes to process it, which, for example, happens when hu-
man operators improve their skills by gaining experience. To put it simpler, deterioration
has a non-decreasing effect on the actual processing times, while learning has the opposite
influence. Most of the prior research, while acknowledging certain similarities between these



effects, would often address them individually; see, e.g., a survey [3] on scheduling with
learning alone or a paper [4] on a particular type of deterioration. Although different mean-
ingful interpretations of the two effects justify the tradition of their individual treatment,
mathematically they can be handled by a unified approach, at least under some additional
realistic assumptions, such as job-independence. Hence, our first message is that there is no
need to insist on a clear distinction between learning and deterioration.

Message 1: Separate learning and deterioration effects can be combined into
a general enhanced effect, which does not necessarily have to influence the actual
processing times monotonically. Scheduling problems with these enhanced effects
can still be solved in polynomial time.

There are several classes of effects that specify how exactly the actual processing time
of a job is affected. Under a positional effect, the actual processing time of a job depends
on a factor that is derived from the position of a job in the processing sequence. Under a
time-dependent effect, the actual processing time of a job is a function of the start time of the
job. Leaving aside less popular cumulative effects initiated by [5] and [6], the studies on the
positional and the time-dependent effects have formed the bulk of publications in the area;
see, e.g., a survey [7] and the book [8], the latter providing a comprehensive exposition on
scheduling with time-dependent processing times. These two effects can be further classified
as being either job-dependent or job-independent. A job-dependent effect implies that each
job has a different (unique) effect on the state of the machine, while a job-independent effect
implies the opposite.

Notice that the main focus of prior research on scheduling with time-dependent effects
has been on linear models. Although more exotic models have also been considered (see,
e.g., [8] and [9] for reviews), many authors pose questions regarding their practical relevance.
Thus, in this paper we concentrate on linear time-dependent effects.

Recently, researches have started to combine positional effects and time-dependent effects
into a single enhanced effect; see, e.g., [10], [11] and [12]. A review and further extensions
of these models can be found in surveys [2] and [9]. In particular, it is shown in [2], that if
the effects are job-independent, enhanced scheduling problems that combine a linear time-
dependent effect and a fairly general positional effect, can be handled by the same math-
ematical tools as the problems with individual effects. Our second message is that under
these assumptions there is no need to insist on a clear distinction between positional and
time-dependent effects.

Message 2: If the effects are job-independent, separate positional and (lin-
ear) time-dependent effects can be combined into a general enhanced effect.
Scheduling problems with these enhanced effects can still be solved in polyno-
mial time.

An issue of a practical relevance in scheduling with changing processing times is machine
maintenance. In our paper [1], we present a brief account on scheduling with maintenance,
stating that the most natural range of models that use machine maintenance to restore
deteriorating processing conditions, fully or at least partially, have appeared only recently,
see, e.g., [13] and [14]. The duration of a maintenance period can either be a given constant or
be dependent on its start time. The latter type of maintenance is introduced in [15] and [16];
see also [17] and [18] for more recent developments. With several maintenance periods in a



schedule, the jobs are split into several groups, one group before the first maintenance and one
after each maintenance period. An important enhancement of the concept of maintenance is
done in [1], in which the authors do not assume that all maintenance periods are identical
and allow each one of them to leave the processing conditions of the machine in a different
state, not necessarily bringing them back to an initial perfect state. In this paper, we go
further and deal with a more general concept of a rate-modifying activity performed on a
machine, which is not limited to machine maintenance but may influence the processing
of the jobs in the group that follows such an activity. Thus, the effects that change the
actual processing time of a job may become additionally dependent on the group a job is
sequenced in. We refer to such effects as group-dependent effects. As shown in [1], combining
machine maintenance with group-dependent positional deterioration still allows solving the
corresponding scheduling problem in polynomial time. Our third message addresses the main
issue of this paper: combining the general machine maintenance, or rather, rate-modifying
activities, with enhanced job-independent group-dependent effects.

Message 3: Single machine problems that integrate rate-modifying activities
of start-time dependent duration and enhanced job-independent group-dependent
effects on the actual processing times can still be solved in polynomial time.

Our last message is of a methodological nature. As demonstrated in [2], in most of the
earlier publications in the area of scheduling with job-independent effects, the search for a
solution algorithm was limited either to the use of simple priority rules or to reduction of the
problem at hand to a full form linear assignment problem. In [2], we review and improve most
of the known results and establish that the adequate tool for handling the resulting problems,
with or without maintenance, would be to reduce them to a simple matching problem, i.e.,
to the linear assignment problem with a product cost matrix. The latter problem is solvable
by a fast algorithm due to [19].

Message 4: Single machine problems that integrate rate-modifying activities
of start-time dependent duration and enhanced job-independent group-dependent
effects on the actual processing times can still be solved in polynomial time by
reduction to a linear assignment problem with a product cost matrix.

The remainder of this paper is organized as follows. Section 2 gives a formal description
of our main model and discusses its relations to those studied earlier. In Section 3, we derive
the formulae for computing the completion time of an arbitrary job in a schedule. Section 4
explains how the problems of minimizing the makespan and the sum of the completion times
can be reduced to a linear assignment problem with a product cost matrix. Section 5 outlines
the solution approach that is used to solve the resulting problem. In Section 6, we discuss
extensions of our model to parallel machines. On the other hand, in Section 7 we look at
various simplified models that can be written as special cases of our enhanced model. It
is demonstrated that the running times of the algorithms that we develop in this paper for
a fairly general model cannot be improved for simpler effects, as long as a positional effect
is combined with a time-dependent effect. On the other hand, the problems with either
pure positional effects or pure time-dependent effects may admit faster solution algorithms,
provided that the total flow time is minimized. The summary and the concluding remarks
are contained in Section 8.



2 Model Description

The jobs of set N = {1,2,...,n} have to be processed on a single machine. The jobs
are available for processing at time zero and are independent, i.e., there are no precedence
constraints and any processing sequence is feasible. At time zero, the machine is assumed
to be in a perfect processing state, and its conditions change with the course of processing.
These changes are formally captured by various job-independent factors as described in the
rest of this section.

Each job j € N is associated with its normal processing time p;; essentially p; is the
duration of the processing of job j, provided that job j is the first to be processed on the
machine under perfect conditions. Given a feasible schedule S, the completion time of a job
J € N is denoted by C;(S5). In this paper, we focus on the two most popular measures of
the quality of a schedule: the makespan, denoted by Ciax(S) = max{C;(S)|j € N} and the
total flow time, denoted by > ;. Cj(S). If it is clear from the content which schedule is
used, we may drop the reference to S and simply write C}j, Cipax Or ) jEN Cj, etc.

We start our presentation with a fairly simple situation, assuming that all jobs are sched-
uled in one group, i.e., no rate-modifying activities are involved. This allows us to gently
introduce all required concepts and also to illustrate Messages 1 and 2 from the introduction.

In a linear time-dependent model initiated by [20], the actual processing time of job j is
given by
pj(ty) = pj + ajt;,
where t; denotes the start time of job j € N, and a; represents a job-dependent rate. Another
general model involves piecewise linear time-dependent effects [21].

Since in this paper we concentrate on job-independent effects, we focus on an effect given
by
pi(t;) = pj + at, (1)
with a job-independent rate a. If a > 0, we have a deterioration effect and, if a < 0, we have
a learning effect. For this model, polynomial-time algorithms for minimizing the makespan
and for minimizing the total flow time follow from [20] and [22], respectively.

On the other hand, consider a job-independent positional effect, in which the actual
processing time of job j is given by

pi(r) =g(r)pj, 1 <r <n,

where g(7) represents a factor that depends on the position of a job in the processing sequence.
If the values g(r), 1 < r < n, form a non-decreasing sequence, we deal with a positional
deterioration effect; if the sequence is non-increasing, a learning effect is observed. In earlier
papers, the focus has been on particular functions that define the positional factors g(r),
e.g., polynomial [23, 24] or exponential [25]. In what follows, it is assumed that the values
g(r), 1 <r < n, are either given as an array of numbers or g(r) can be computed for each r
in constant time. As pointed out in [2], in order to obtain a polynomial-time algorithm for
a problem with job-independent positional effects, there is no need to look at a particular
function g¢(r) or assume its monotone behavior, since for an arbitrary array of numbers
g(r), 1 < r < n, most of the traditional objective functions can still be minimized without
increasing the running time of the algorithms available for various special cases.

In the recent scheduling literature, several papers have appeared that combine a linear
time-dependent effect with a positional effect, so that in the job-independent case the actual



processing time of job j € N is given by

p](tjaT):(pj+at])g(r)a ].STSTZ, (2)
where r and ¢; have the same meaning as above.

Until [2], most of the earlier papers on such combined effects have emphasized on a
clear distinction between the models with learning and deterioration. For example, for a
special form of the model described by (2) with a polynomial positional effect g(r) = r°,
the problems of minimizing the makespan and the total flow time for a model with a > 0
(time-dependent deterioration) and b < 0 (positional learning) are solved in [10] and [11],
while a model with a < 0 (time-dependent learning) and b > 0 (positional deterioration) is
considered in [12]. In [2] however, it is shown that there is no need for any assumptions on
the monotone behavior of the positional factors and on the sign of the time-dependent rate
a, so that the resulting model given by (2) covers many known models with job-independent
effects and allows handling simultaneous learning and deterioration effects of both types
(linear time-dependent and positional) by a unified efficient approach.

For instance, a linear time-dependent deterioration effect with a rate d > 0 and time-
dependent learning effect with a rate [ < 0 may be combined into a single effect of the form
(1) with a rate defined as a := d 4 [. Similarly, a positional deterioration effect given by
an array gq (1) < ¢g4(2) < -+ < gg(n) and a positional learning effect given by an array
91 (1) > g (2) > -+ > g;(n) may be combined into a non-monotone positional effect defined
by g(r) :=gq(r) g (r), 1 <r < n. Moreover, the two resulting effects may be put together
to produce a combined effect of the form (2).

In this paper, we extend this general model by incorporating rate-modifying periods
(RMPs) in the schedule. An RMP can be defined as an activity in a schedule which is
responsible for changing the processing conditions of the system. If an RMP is aimed at im-
proving the processing conditions of a system (such as maintaining or repairing the machine
or its parts, letting a human operator to have rest, etc.), that was previously undergoing
deterioration, then the actual processing times of the jobs scheduled after such an RMP
typically get smaller. On the other hand, an RMP can also be associated with replacing a
human operator by another one, so that all learning advantages of the previous employee are
lost, and the overall productivity of the system decreases. Another form of RMP which is
studied by [26], can be of the form in which the learning rate of a machine is further enhanced
after an RMP.

In all prior publications on scheduling with changing processing times and rate-modifying
activities, a clear distinction has been made between different kinds of RMPs. As a rule, only
RMPs of a similar kind are allowed to be included in a schedule. Majority of the papers deal
with problems in which an RMP is treated as a maintenance period and is used in models
with a deterioration effect only. In this paper, however, we do not impose any restrictions
on the RMPs. Each RMP can have a different effect on the machine conditions, so that they
do not necessarily restore the machine to its default “as good as new” state.

In the model that serves as the basis of this paper, we consider a general situation, in
which the decision-maker is presented with a total of K > 0 possible rate-modifying activities,
which can be either distinct or alike. If out of the K available RMPs, k—1 of them are selected
and included in a schedule, then the jobs will be divided into k, 1 < k < K + 1, groups,
one to be scheduled before the first RMP and one after each of the K — 1 RMPs. Since the
RMPs can be different in nature, we need a model that is capable of handling situations, in
which the effects are group-dependent, so that jobs sequenced in different groups are subject



to different effects. Group-dependent effects have been first introduced in [1], with the focus
on single machine models with positional deterioration effects and the RMPs to be strictly
maintenance periods, i.e., aimed at improving the processing conditions, but not necessarily
fully restoring them. Extensions of the multi-maintenance model to parallel machines can
be found in [2].

We proceed with a formal description of our main model. We assume that the actual
processing time of a job is seen as affected by the following factors:

the group a job is assigned to;

the position of the job within its group;

e the number of jobs scheduled in each of the previous groups;

the time elapsed before processing the job within its group;

the time elapsed in each of the previous groups.

Additionally, the duration Dgyrp of an RMP with an index y, 1 <y < K| is given by

Drarely) = (allr + ) £ (), 3)

where

e 7 is the time since the last RMP was performed;
e olYl and ¥ > 0 are given constants known for each available RMP, 1 < y < K;

e the factor fI¥! (n) represents a positional factor which makes the duration of the RMP
dependent on the number of jobs n scheduled since the last RMP was performed.

The conceived model allows us to handle a wide range of practical problems, which have
not been studied in the scheduling literature so far. Notice that the duration of an RMP
defined by (3) is a further generalization of the start-time dependent model introduced in
[15, 16], since it additionally includes a positional factor, so that the duration is dependent on
the start-time of the RMP and also on the position of the RMP in the processing sequence.
The latter is in line with positionally dependent setup times for models that arise in group
technology scheduling; see [27]. As a result, according to the revised model the later an RMP
is scheduled, both with respect to time and position, the longer/shorter it takes to complete
it, depending on the sign of a/¥ and the nature of the function f¥/.

Formally, consider a schedule S (k) with £k — 1, 1 < k < K + 1, RMPs and a per-
mutation of all jobs given by w = (77[1],77[2],...,77[’“}). Assume that each group con-
tains a total of nl*! jobs, so that the permutation of jobs in the z—th group is given by
all = (TrM 1),z (2),... =l (nm)) , 1 <z <k, where Zi:l nl*l = n. Depending on
which RMPs are chosen and the order in which they are performed, the actual processing
time of a job j = 7l (r), scheduled in position r, 1 < r < nl*l of the z—th group, 1 < z < k,
is given by

P (r) = (P,r[zl(r) +ad"F+d R au[t?ﬂF(m,r—l)> gt (r),
1<r<nll 1<z<k,

(4)



where F, denotes the total processing time of all jobs scheduled in a group v, 1 <v <z —1,
while F{, ,._1) represents the total duration of the first 7 — 1 jobs in a group z, and for com-

pleteness we have the condition Fy = F{, gy = 0. The terms g (1) represent positive group-
dependent job-independent positional factors, which do not have to be monotone within a
particular group. Such a model for positional effects is introduced in [1] for a deterioration
environment, in which the positional factors gl*! (r) are in a non-decreasing order in each

group . The terms a[lr}, a[;}, ... ,agf I are real numbers and represent the group-dependent

rates associated with time-dependent effects. Notice that some of the rates a[lx},a[;], el agf ]
may be negative, which corresponds to a learning effect. Without going into technical details,
in what follows we assume that the rates a[lz], a[;}, . ,agf I'are such that the processing times
remain positive. See, e.g., [12] where the required conditions are explicitly written out for a

less general combined effect.

[z] [z] [z]

For a job scheduled in position r of group x, the rates a; ", ay",...,a,",
the length of previous groups affects the job’s processing time, whereas au[f} determines how
the processing time of the job is affected by the time elapsed between the opening of the x—th
group and the start time of the job in position r, 1 < r < nl*!. The superscript [x] associated
with these rates stresses that the rates are group-dependent, and can assume different values
and signs depending on the group z, 1 < z < k, a job is scheduled in. For example, to
determine the actual processing time of a job scheduled in the third group, the required

rates are a[f’], a[;’] and agg’]

are a[14], a[24},ag4] and az[f].

determine how

, whereas if a job is placed in the fourth group, the required rates

Notice that it is always assumed that during an RMP the system undergoes neither
learning nor deterioration. Thus, the actual processing times of the jobs given by (4) is
independent of the duration of the RMPs.

Further, since the number of jobs, n*), in each group and the total duration of each group,
F,, is known, it follows from (3) that the duration of an RMP after the x—th, 1 <z <k —1,
group can be given by

To=adm+alm o+ +allF 489 1<a<k-1, (5)

where the values a[lx},a[zx], ey ozg[cx], determine how the length of previous groups affect the

duration of the RMP scheduled after the z—th group, and 31! > 0is a constant, 1 < z < k—1.
The values a[f], a[f], e aLf], can be seen as being analogous to the rates a[lm},a[;], .. ,agﬂ 1>
defined in (4). They allow us to incorporate RMPs of a different nature in a schedule. As
an example, consider an instance in which a machine undergoes deterioration and learning
simultaneously. Two RMPs are to be included in the processing sequence, the first being
used as a training period for the operator, while the second being a maintenance period
which repairs the machine. As a result three groups are created, with the number of jobs
in each being known as nY), n?, and nl¥, and the duration of each group being known
as F1, Fy, and F3. Thus, according to (3) the duration of the first RMP will be given by
Dryp (1) = [am F+ ¢[1}] fi (nm) , while the duration of the second RMP will be given by
Druyp (2) = [am (F1 + F2) + wm] fp] (n[l] + np]) . The latter relation holds as the machine
is undergoing continuous deterioration during the processing of the first two groups, and thus,
the time till the first MP is performed is equal to F1 + F}. As a result, in terms of the formula
(5), for the first RMP we have oz[lu = ol f01] (nm) . and gl = £l (n[l]) , while for the
second RMP we have a[12] = a[22] = o2yl (n[” +n[2]), and @ = @ (2 (n[l] +n[2]).

Notice that the values a[lx},a[;}, ceey a;[,;w}, can assume any sign as long as it is ensured that



the duration of the RMPs is positive.

Complicated as it looks, the model essentially incorporates and generalizes almost every
job-independent effect known in scheduling with changing processing times. It is flexible
enough to serve as a model of many plausible scenarios that may be found in practice, e.g.,
in the area manufacturing or shop floor production planning. Below we give an illustration
of a possible application.

Example 1. A human operator uses a machine (or a tool) to process n jobs. The processing
conditions of the machine and the efficiency of an operator are subject to time-dependent
and positional effects. In particular, the machine is subject not only to time-dependent
deterioration that is typical for most mechanical devices, but also to positional deterioration,
which, e.g., happens to a pneumatic punching device that loses air pressure with each punch,
and this increases the time needed for subsequent operations; see [2] where such a situation
is described in more detail.

During the processing of the jobs, two RMPs will be included in the schedule. It is
known that the first RMP is actually a maintenance period which restores the machine to its
original condition. However, the deterioration rate of the machine becomes greater after the
maintenance period, since the original spare parts are not used. This RMP also provides the
operator with sufficient rest, so that after the first RMP the operator is as fresh as he/she was
at the beginning of the schedule. The duration of this RMP is dependent on its start-time,
i.e., it follows (5) for z = 1, with a[ll] =« and gl = #'. The second RMP takes a constant
time (", i.e., a[f] = a[;} =0 and B2 = 87, but does not repair the machine at all. Instead,
a new operator is brought in. Below, we distinguish between the learning and deterioration
parameters for the machine and those for the operator by using the subscript “m” for the
machine and “w” for the operator (worker), respectively.

In a feasible schedule the jobs will be split into k& = 3 groups. The machine suffers from
a linear time-dependent deterioration effect, the deterioration rate being equal to d], > 0
before the first RMP (the first group), and equal to d.), > d/, > 0 after the first RMP (for
the second and the third groups). Additionally, the machine is also affected by a positional
exponential deterioration effect of the form (d/, + 1) before the first RMP and of the form
(dr + 1)T_1 after that RMP. The operators are also subject to time-dependent effects; the
deterioration and learning rates for Operator 1 are d,, > 0 and I/, < 0, respectively, and
those for Operator 2 are d!/ > 0 and I/] < 0, respectively. It is known that in addition to the
skills gained while processing the jobs, Operator 2 also passively learns with a rate [/ < 0,
while he observes Operator 1 process the jobs in groups 1 and 2. Lastly, the performance of
the workers is also affected by a polynomial positional effect and is quantified by 79, where
the appropriate value of § is one of d,,, I.,, di and I/, depending on the scenario. There is

w w?
no positional effect associated with the passive learning effect of Operator 2.

For the described example, the parameters of our model (4) can be set as shown in
Table 1.

Notice that our model allows us to assume (unlike, e.g., [12]), that during an RMP, if
the operator is not replaced, he/she does not lose his/her skills which were improved due
to learning in the earlier groups of the schedule. Similarly, if during an RMP a machine
is not fully repaired, our model is capable of handling the resulting situation in which the
deterioration effect from the group before the RMP must be carried forward to the next group.
The same phenomenon is also observed in the passive learning effect of Operator 2, in which
the skills gained during groups 1 and 2 must be carried forward to group 3. These time-



Group Parameter Value
1 al’ d, +d, +1,
gt (r) (d, + 1)t rduths 1 <y < plll
2 a[12] I,
a d! +d, + 1,
g (r) (d +1)"* (n[l] + 7“)““ rdw 1 <p < npl
3 al” 7
a[23] dr + 1
ay) dl, + dl + 1
o () (@ 4+ 1) A ] < < gl

Table 1: Parameters for Example 1

dependent effects can be captured by the group-dependent parameters aLx], 1<v<x—1,

1 < x < k. Thus, to model the situation in the given example, we define a[12] := 1!, (implying

that Operator 1 has gained an experience of Fj time units before starting group 2), a[ls] =
(implying that Operator 2 has gained a passive learning experience of I} time units before
starting group 3) and a[23] :=d!! +1 (implying that the machine has deteriorated for F5 time
units and Operator 2 has gained a passive learning experience of F» time units before starting
group 3). These positional effects are simply captured by adjusting the relative position of
a job in the relevant group. Fo/r example, the learning factor involved in the computation
of ¢l (r) is given by (nm + T)lw (implying that Operator 1 has completed nlll jobs before
starting group 2), and the deterioration factor involved in the computation of gb (r) is given
by (dl, + 1)71[2]”_1 (implying that since its last maintenance, the machine has completed
nl? jobs before starting group 3).

As demonstrated in the above example, with appropriate use of the parameters, al[,x],

al[,x}, 1<v<uz, g (r), 1<r< nl*l and Bl for each z, 1 < # < k, our model as defined
in (4) together with (5), can be used to represent a wide variety of practical situations.

Extending the standard three-field notation, we denote the problems of minimizing the
makespan and the total flow time for scheduling models that satisfy the above conditions by
1|Combi, RM P| Cyax and 1|Combi, RM P| ) Cj, respectively. Here, in the middle field we
write “Combi” to stress that the processing times are subject to a combined effect (4), and
we write “RM P” to indicate that rate modifying activities are being applied in accordance
with (5). This is the first study in which combined models of such a general structure are
being studied.

An optimal solution to problem 1|Combi, RM P|F, where F' € {Cpax, »_ C;} must de-
liver optimal choices for each of the following decisions:

Decision 1. The number of RMPs: If k —1 RMPs are included in the schedule, the jobs
are divided into k groups. Determine the optimal value of k, 1 < k < K + 1.

Decision 2. The choice of RMPs: From a given list of K RMPs, choose k—1,1 < k < K+1,
RMPs that are included in the schedule.

Decision 3. The sequence of RMPs: Determine the optimal order in which the selected



k — 1 RMPs are scheduled on a machine.

Decision 4. An optimal permutation of jobs: For each job j € N, determine the group and
the position within that group, that it must be scheduled in.

In the next section, we demonstrate how to compute the completion times of any job in
terms of the input parameters.

3 Computing Completion Times

To solve problem 1 |Combi, RM P| F, we first assume that Decisions 1-3 are taken in advance,
so that it is known how the selected k — 1 RMPs are included into the schedule. As a result

the jobs are split into k, 1 < k < K + 1, groups. Define the parameters a[lm],a[;], ces ,a;[f],
1<z <k, and a[lx],a[;], .. .,agf],ﬂ[x], 1 < x <k —1, and denote the resulting problem by

1|Combi, RM P (k — 1)| F.

To solve problem 1|Combi, RM P (k — 1)| F consider a schedule S (k) with a permutation
of jobs m = (71'[1],7'('[2], e ,77[]"}). Assume that each group contains a total of nl*! jobs, so that

mlel = (WM (1), 7= (2),... «l (n[“”})) , 1 <z <k, where Z’;:l nl¥l = n. We now derive an
expression for the total time it takes to process all jobs in a group z, 1 < x < k.

Notice that throughout this chapter we assume that an empty product is equal to one,
while an empty sum is equal to zero, i.e., [[{_; () = 1 and >7_ (-) = 0, for j > r.

Lemma 1 Given a group z, 1 <z <k, and job j = n*] (r) sequenced in the r—th position,
1 <r <nll of the group, the completion time Fizry of the job with respect to the start time
of the group is given by

A

F(w,’r) = Z (Ah] + Prle] (u)) B[x} (u7 ’I”) ) (6)
u=1
where Al*l .= Zi;i aq[,x]Fv, and

T

BI (u,1) = g () T (1+aflgi () 1<u<r, (7)
i=u+1

Proof: We prove this lemma by induction. For job j = 7! (), the value Flgy forr=11is
given in accordance with (4) by

pgz] (1) = (pﬂ_[z](l) + a[l‘ﬂFl + a[zx}FQ + ...+ CL:[;E] 1Fr_1> g[x} (1)

= (pﬁ[x](l) + A[x]) g (1) = (pﬂm(n + Am) Bl (1,1),

which corresponds to the right-hand side of (6).
Assume that for 7, 1 < r < nl*!, the equality

r—1

Flap1y =Y (A[x] +pﬂ[z](u)> B (u,r — 1), (8)

u=1

10



holds. We know that
F(:v,r) = F(:vr 1) _,_p[ﬂ ( )

Substituting (4) we get

Fan = Far-n ¥ (pﬂ[’”](r) + Al agcx]F(m,rfl)) g (r)
= (1 + a[xx]g[a7] (7")) F(%T’—l) + ( ﬂ'[l](r) + A[Z‘}) g[a:] (T‘) )

Substituting the value of F{, ,_1) from (8), we obtain
r—1

F(:c,r) = <1 + agf]g[w] (7’)) Z (A[I] +p7r[$](u)> B[ﬂﬁ] (U,T' _ 1) + <A[CU} _|_pﬂ_[x](r)> g[a:} (T’) .
u=1

It can be easily verified that (1 + ag]g[‘”} (r)) B (u,r — 1) = Bl (u,7) and ¢i*! (r) =
B (,7), so that we obtain

r—1
u=1
- ¥ (Am P (u)) B (u, )
u=1
which proves the lemma. [

Due to Lemma 1, the total processing time of a group x, 1 < x < k, can be written as

nla]

F, = F(xynm):Z(A[I]erﬁ[ﬁ](r))Bm (r,nm)

r=1
nltl /z—1
= Z(Zax]F>B[x (rn ) Zpﬂlr 74)B ( H)
r=1 \v=1
n[z}
= Z ( 2] ZB[I (r n )) F, +Zp7r[x](r)B[‘ﬂ (r,nm).
v=1 r=1
For convenience, denote
nla]
Dl .= pr[z](r)B[x] (r,nm> , 1<z <k, (9)
r=1
and o
be] = aq[f} ZBM (r,n[x]) ,1<v<e—1,1<x<k. (10)
r=1
Then F, can be rewritten as
Fo=t"R om0 B 4 DL (11)

11



Lemma 2 The total processing time of a group z, 1 < x <k, is given by
x
F, = ZE[vJ]D[U]’ (12)
v=1

where E&% =1 and forv <z —1

r—v

gl = 3 > el e (13)

w=1 V=00 <V < <V =T

where in (13) for each w, 1 < w < x — v, the second summation is taken over all increasing
sequences of w + 1 distinct integers (vo,v1, ..., Uy) with vo = v and vy, = x.

Proof: Please notice the zigzag pattern of the subscripts and superscripts in the right-hand
side of (13), as outlined below.

[01] [v2] s [Vw 1] [vw]
/ N\ / N\ S s N\ /!

Vo U1 V2 e Vw—1

The proof of the lemma is by induction. For z = 1, it follows from (11) that F; = D,
On the other hand, for z = 1, (12) reduces to F; = EMIDM and since EMY = 1 by
definition, we also obtain F; = DU,

Assume now that the lemma holds for all groups 1, 2,...,z — 1, and prove that it holds
for group x < k. Starting with (11), we write

x—1
F, =Y F, + D,

v=1

and use the induction assumption to substitute (12) into the above expression to obtain

z—1 v
v=1 y=1

z—1lz—1
= Z Z bLI}E[wy]D[v] + pll
v=1y=v
rz—1 z—1
= Z plel plovl 4 Z b[yﬂﬁ]E[v,y] Dl 4 plal.
v=1 y=v+1

Further, using the induction assumption, replace FE [v,v] by 1 and substitute £ vyl v < v,
in accordance with (13). We deduce

rx—1 rz—1 Yy—v
F, = bl 4 Z bg’f} <Z Z bL%ﬂbLlf]be] e vaw}1> pll 4 plel

v=1 y=v+1 w=1 v=vo<v1 < <Vyp=Y
z—1 z—1 y—v

_ el 3% 3 plalpfezlpleal - pfoul plel | Dl 4 plel
v=1 y=v+1 w=1 V=00 <V < <V =Y
z—1 z—1 y—v

= plel 4+ Z Z Z bLﬁ)ﬂbLﬁﬂbLﬁ*] e b%“_]lbvﬁ pll 4 plel,
v=1 y=v+1 w=1 V=00 <01 <+ <Upy=Y

12



Observe that for a fixed w the equality

z—1
Z Z bL?]bE,?]bL?] .. .bgﬁlb% — Z bq[}%l]bq[ﬁﬂbk’;] . bq%”jlbq[ﬂ
y=v+1 v=v9<v1 < <Vy=Y V=00 <V <+ <V <x—1

holds, where the summation in the right-hand side is taken over all increasing sequences of
w + 1 distinct integers (vg, v1, ..., vy) With vg = v and v, < z — 1.

Notice that for y = v+ 1 and for y = £ — 1 we have that w = 1 and w =z — v — 1,
respectively, i.e., 1 < w <z — v — 1. This means that

z—1 rz—v—1
F=> (o + > > plelplalploal . plvwl gl ) pll 4 plal,
v=1 w=1 v=09<v1 < <vy<z—1

Replacing w with w — 1, rewrite

z—1 T—v
Fo=> [0+ > plorlplelplisl . plou-rlplel ) pll . plel,
v=1 w=2  v=vo<v1 < <vy_1<T—1
It can be easily verified that
1
bl =3, 2 R e e
w=1 V=09 <V1 < <Vyy—1<Vyw==T

so that F,,1 < x < k, can be rewritten as

rz—1 [x—v

F, = Z Z Z bL%l]bz[Zz}bL?] ce bLUw—;](;Lﬂwh pll 4 plal
v=1 w=1 V=00 <1< <V —1 <V =T
z—1 T
- Z Elvalpll 4 plea] pla] — Z EWa plel
v=1 v=1
which proves the lemma. u

The expressions in Lemma 2 look heavy; below we illustrate them for small values of z,
e.g., © < 4. Recall that for z = 1, we have F; = DI, For z = 2, the formula (11) gives

F, = b[lz]Fl + Dl = 5[12]1)[1] + D which complies with (12) for x = 2, since EL2 = b[12]
and F>2 = 1. Similarly, for # = 3, the formula (11) reduces to

B o= bR 40 Ry + DB = ¥ plil 4 ] (b[f]D[l] + Dm) + DB

(57 -+ oZ01) DU 41 4 DI

It can be easily verified that this complies with (12) for z = 3. For x = 4, using (11) we
obtain

Fo= R 1ol R+ Fy 4 DY
— il i (b[ﬂD[” + Dm) + by ((b[f’] + bl b[;’]) pl 4+ pll 4 D[3]) + Dl

= (b[fq + bl BTy 210 b@f]) Dl 4 (b[;” + b bg‘“) D 4+l pBl 4 pll,

13



On the other hand, using (12) we obtain
F, = EpUADH 4 pRADPE L pBAPBE 4 g4 pl

= <23: Z b[vllb[vﬂ . [vw}>D[1]

w=1 1=vp<v1 < <vyw=4

+ < Z b[vl]bUQ] Vw— 1) D

2=vg<v1 < <Vyp=4
+ (

Z b[vllb . Uw >D3] + DM

3=vo<v1 < <V =4

M e

S X e X e T ) ot
1=vo<v1=4 1=vo<v1<ve=4 1=vo<v1 <ve<vz=4
( b[vl Z b%ﬂbq[}’f]) Dl 4 ( Z b,[}(’)ﬂ> pBl 4+ pHl
2=vo<vi=4 2=vo<vi<ve=4 3=vo<vi=4

(o1 -+ o6l + ool + ool ) DI - (B <+ oefT) D 48l DEY - DI,

Notice  that the number of terms contained in  the  expression
S e oo DEIOEIOEE bl involved in the right-hand side of (13) is
(xl_vq:l) Thus, to determine all values of "¢l 1 <o <2 —1, 2 <z <k, the total number
of products to be computed is S2F_, ST7Zly Ty (G =2k -1

Recall that the durations of the RMPs are given by (5). Including the time spent on rate-
modifying activities, the completion time C' 2], of a job scheduled in position r, 1 < r < nlel,

of the z—th group, 1 < x < k, can be written as
Cﬂ_[z](r) = B+ +FBE+Th+ -+ Fp 1+ T 1+ F(%T)

1 z—1
1+ Z alv]
w=v

xT

r—1
Fy+ Fyp+ > Y
v=1

1

v

For convenience, denote

rz—1
glow-1] _ 1+Za[w]1<v<x—11<x<k (14)
and rewrite 1 1
Cﬂ.[z] (7‘) = Z g[va_l}Fy + F(:E,T') + Z /B[U] (15)
v=1 v=1

Applying the results of Lemmas 1 and 2, the completion time can be written in terms of
the original problem parameters.

4 Computing Positional Weights
The purpose of this section is to consider problems 1|Combi, RMP(k —1)| Cpax and
1|Combi, RMP(k —1)| >~ C; and to demonstrate that even without making additional as-

sumptions regarding the sign of agx], 1 <ov<ua 1<z <k orthe shape of gll(r),

14



1< r< n[‘”], 1 < z < k, each of the two problems reduces to finding a permutation of
jobs that delivers the minimum to a generic objective function of the form

Z Z W) p ey + D (R), (16)

z=1r=1

where W=l(r) is a suitably defined positional weight and T (k) is a constant. The problem of
minimizing function F'(k) can be qualified as that of minimizing a linear form over a set of
all permutations. It also can be seen a special case of the linear assignment problem with a
product matrix, and can be solved by a well-known matching algorithm that is due to Hardy
et al. [19]. See Section 5, where the algorithmic issues are discussed in more detail.

4.1 Minimizing The Makespan

We start with problem 1|Combi, RM P(k —1)| Cpyax. For a schedule S (k) with k groups
denote the makespan by Crax (S (k)). If schedule S (k) is associated with a permutation
= (a7l 7lk), then Cax (S (k)) is equal to Cﬂ[kl(n[k]), the completion time of
the last job in the last k—th group. In Section 3, we demonstrate that if the x—th group
contains a total of nl! jobs, so that 7l* = (WM (1), w1 2), ... =l (nm)) ,1 <z <k, then
the completion time of a job j = «*l (1) is given by (15). It follows that the makespan of
schedule S (k) can be written as

k—1 k—1
Conax (8 () = Cra iy = D et lE, + B+l
r=1 r=1

Substituting (12) in the above expression we obtain

me jz:gh:k 1] <j£:lﬂvx 1]> *‘jﬁjfﬂuﬂ]}h}*‘éifﬂﬂﬂ-
v=1 =1

Rearranging the terms we get

nwx jf: (Ezigh}k ”lﬂzv]4_l§$kﬂ> x]+_§£:[ﬂx

rz=1 \v=x

Substituting the value of DI*! from (9) we further derive

k—1 nll k—1
(Zg[vk g xv]+E[xk>Zp [I(T)B ( )Jrzﬂ[m]

=1

nl® - k-1
Pty BY! <T’n[x]> (Zf[v’k” Elevl 4 E[%H) +3 el

1 v=x =1

=1 r=

k
Cunax (S (k) = >
=1
=1
Notice, that the expression for the makespan Cpax (S (k)) has reduced to the generic

objective function (16), with the constant term I' (k) given by

k-1

L(k)=> a1, (17)

=1
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and the positional weights given by

k—1 k—1
Wil (r) = Blal <r7n[1’]) (Z (1 + Z aLw]> Elzv] 4 E[:ak]) L 1<r<nll 1<z<k.
V=T w=v
(18)
The expression (18) for the positional weights can be written in terms of the original
parameters by using (7), (10) and (13). Finding all values of Bl*! (r,n[”"}), 1 <r < nll
1 <z <k, by (7) requires O (Zi:l nm) = O(n) time. After that, all values of be],
l1<v<z-1,1<z <k, can be found by (10) in O (k2) time. As follows from Section 3,
computing all values E* 1 < v <2 —1,1 < z < k, requires O (Zk) time. Finally, all
n positional weights W (r), 1 < r < nl¥l, 1 < 2 < k, will be computed in O (n) time,
provided that all other quantities have been found. Thus, the overall running time needed

to compute the positional weights for problem 1|Combi, RMP(k —1)| Cpax is T (W) =
O (2n + k? + 2%) = O (n), provided that k is a given constant.

4.2 Minimizing The Total Flow Time

Now we address problem 1|Combi, RMP(k —1)|)" C;. For a schedule S (k) with k groups

associated with a permutation 7 = (71'[1},71'[2}, . ,W[k]), the total flow time can be written as
k nlo]
2.Ci=2.2 Criapy
z=1r=1

Substituting (6) into (15), we rewrite the expression for Cp () as
z—1 r z—1
v=1 u=1 v=1

z—1 T T z—1
= DR+ AW Y B () + ) pater o B (uyr) + ) 61,
v=1 u=1 u=1 v=1
Substituting Al*! = Zi;% aLm] F, into the above equation, we obtain

r—1 r r r—1
Crtal(r) = Z (5[@@—1} + al?l Z Bl (u, T)) F, + Zpﬂ[z] (u)B[:fc] (u,r) + Zﬂ[v]‘
v=1

v=1 u=1 u=1

Thus, the total flow time of schedule S(k) can be written as

nlel rz—1 r r
SRS 9 3 DI RN SECIT) RS YR AT ERXC
u=1

z=1r=1 Lv=1 u=1
k z—1 nlel p nl#l p
= Z I Z Z B (u,r) | F, + Z Zp,r[z] (u)Bm (u,r)
r=1 |v=1 r=1u=1 r=1u=1
+I(k),
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where T'(k) = Zm 127, 12 ], It can be easily verified that the term

Z::]l Yot pﬂ[z](u)B[m] (u,r) can be rewrltten as Zf:]l Prlal(r) ZZ[:Z]T Bl (ru), 1 < 2z <k,
so that we have

k z—1 nlzl plzl nlzl
ZCj = Z Z nlelglve=1l 4 gle] ZZBM (ryu) | Fy + Zp @] ZB[“:] ryu) | +I (k).
=1 |v=1 r=1u=r

For convenience, substitute the value £**~1 from (14) and denote

n[a: x
Gl <1+Z M)—l—ax]ZZB[x ru), 1<v<z—1 1<z <k, (19)

r=1u=r

so that we have

nlel nlzl
Y o= Z(ZG”F +Zp o ZB[x](r,u))—l-F(k‘).

z=1 \v=1 u=r

Substituting the value of F, from (12) into the above equation, we deduce

r—1 nlzl nll
dYoop = > > g ZE[’“’]D[’“]—!—Z]? o BT (ru) | +T (k)
r=1 \v=1 w=1 u=r
k x—l r—1 nl=l nlzl
= Y (Z G[w7”]E[“7w]> Dl 4 Z Paisiry O B (r,u) | +T (k)
rx=1 Uzl W=V r=1 u=r
k k
= Z Z (ZG[“”’ xw]) x]—i-ZZp @] ZB[“:] rou) + T (k)
r=1v=x+1 r=1r=1
nl]
= ZDM Z ZG[W’ xw]—i—ZZp ol ZBW (r,u) + T (k).
=1 v=x+1w=x rz=1r=1
Further, substituting the value of D! from (9) and rearranging terms, we obtain
k nlzl ko v—1
Sopo= S| peeinyBY (T nm) 3 Y glerlplew
=1 r=1 v=x+1 w=x

nlal

nlel
+Z ety D B (r, u)] +T (k)
E nlel nlel
= > prag (BM ( ) z Z Glwl plel +ZB$1 (r,u ) T (k).

r=1r=1 v=z+1w=x

Thus, the total flow time can be represented as a function of the form (16) with the
positional weights defined by

W[‘ﬂ(r):Bm< ) Z ZG[U’”]E[Iw]—f—ZB[I] (rou), 1<r<nll 1<z<k,

v=z+1w=x

(20)
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and the constant term
E nlel z—1

D(k)y=> 3> 5 (21)

r=1r=1v=1

The expression (20) for the positional weights can be written in terms of the original
parameters by using (7), (19), (13) and (10). All values B! (u,r), 1 <u<r<nll 1<z <
(o] (]

k, can be computed by (7) in O <Z];:1 n(n2+1)) = O(n?) time. After that, all values
of Gl 1 <oy <z —1,1< 2z <k, can be found by (19) in O (kz) time. As discussed in
Section 4.1, computing all values Elel 1 <y <z-1,1<az <k, requires O (2’“) time.
Finally, all n positional weights W lz] (r), 1 <r< nl*l 1 < 2 < k, will be computed in
O (n) time, provided that all other quantities have been found. Thus, the overall running
time needed to compute the positional weights for problem 1 |Combi, RM P(k — 1)| Ciyax is
T (W) =0 (n+n?+k?+2F) = O (n?), provided that k is a given constant.

5 The Solution Approach

The purpose of this section is to consider problem 1|Combi, RMP|F where F €
{Cmax,>_C;} and design a solution approach for it. In order to solve problem
1 |Combi, RM P| F', we must find the optimal outcomes for Decisions 1-4 listed in Section 2.
First, let us concentrate on the relevant sub-problem 1|Combi, RM P (k — 1)| F' in which it
is assumed that Decisions 1-3 are taken in advance.

In the previous section, we demonstrate that if the number of jobs in each group
nl¥l, 1 < 2 < k, is known in advance both problems 1|Combi, RMP (k —1)| Ciuax and
1|Combi, RM P (k —1)|>_C; reduce to minimizing a linear form (16) over a set of all
permutations, or equivalently, to a special case of the linear assignment problem. Typi-
cally, an input for such a problem is determined by two arrays o = (a1, aq,...,q,) and
B = (61,02,--.,0n). Provided that 5y < B2 < ... < 3,, the problem consists of finding
a permutation ¢ = (¢(1),(2),...,¢(n)) of the components of array «, such that for any
permutation 7 = (7(1),7(2),...,m(n)), the inequality

n

D (B <D an;)Bi
=1 j=1

holds. In such a problem, n items have to be assigned to n positions, the cost of assigning an
item 4 to position j is given by o;3;, and the total cost of the assignments is to be minimized.
The classical result by Hardy et al. [19] states that a permutation ¢ satisfies

Qp(1) 2 QAp(2) = - -+ Z Cp(n)
provided that 81 < G2 < ... < G,.

Thus, the problem of minimizing a function of the form (16) can be solved by the fol-
lowing matching algorithm: permutation ¢ matches the larger components of one of the two
given arrays with smaller components of the other array. The matching algorithm requires
O(nlogn) time. This algorithm is quite well-known and has become a popular technique for
solving scheduling problems in this area; see, e.g., [29], [30], [31] and [32]. Also, see a sur-
vey [2], which demonstrates that many scheduling problems can be solved by the matching
algorithm, but instead less suitable approaches were used in earlier papers.
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Based on the matching algorithm, below we provide a formal description of an algorithm,
that solves an instance of problem 1|Combi, RM P (k — 1)| F by minimizing the objective
function F (k) of the form (16). This approach is similar to that used in [2] for less general
models with changing processing times.

Algorithm Generate
INPUT: An instance of problem 1|Combi, RM P (k —1)| F

OUTPUT: An optimal schedule S* (k)

Step 1. If required, renumber the jobs in LPT order, i.e., in non-increasing order of the
values p;.

Step 2. Generate all possible instances in which n jobs are split into k& non-empty groups,
so that we have the values n[x], 1 <z <k, such that Zizl nlel = n,

Step 3. For each instance do

(a) Compute the constant term I' (k) and the positional weights Wl (r), 1 < r < nl*],
1 <z <k, by (18) or (20), for the given problem.

(b) Sort the computed positional weights W (r), 1 < r < nl*l, 1 < 2 <k, in non-
decreasing order of their values, and store them in a list L := (v1,72,.--,7n)
where 7;, 1 < j <n, denotes the j—th largest element in the list L.

(c) Match job j to the j—th element in list L, so that the optimal value of the function
F(k) is given by >°%_ vjp; + I'(k).

Notice that in order to compute the optimal values of nl¥l, 1 < z < k, Algorithm Generate
simply enumerates all possible options in which n jobs can be split into k£ non-empty groups.
In a scenario where the groups are distinguishable, we need to enumerate integer compositions
of n with k parts. According to [28], a composition of an integer n made of k summands is a
sequence (z1, 29, . . ., 2 ) of positive integers such that n = z; + 29+ - - + 2. The total number

of compositions 07(114:) in exactly k& summands is given by (Zj), which can be approximated
as % For a given composition, an optimal permutation of jobs is found by Step 3 of

Algorithm Generate. The running time of Step 3 can be estimated as O (T'(W) + nlogn),
where T(W) denotes the running time needed to compute all positional weights W (),
1<r< nm, 1 <z < k. Thus, the following statement holds.

Theorem 1 Algorithm Generate solves an instance of problem 1|Combi, RMP (k—1)| F
in O ((T (W) +nlogn) %) time, where T (W) denotes the time needed to compute all
positional weights W] (r),1<r< nl#, 1 <z <k, for a given composition of n.

To determine the optimal solution for the general problem 1|Combi, RMP|F, all op-
tions associated with Decisions 1-3 must be enumerated. For a known k, 1 < k < K + 1,
the number of ways to select kK — 1 RMPs and fix their order is equal to the number of
(k — 1) —arrangements of K elements, i.e., the number of permutations of &k — 1 elements
selected from K possibilities, which is equal to (klfl) (k — 1)!. Trying all possible values of

k, 1 <k < K +1, the total number of options can be approximated by 25:11 (klfl) (k=1
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Since Algorithm Generate requires O ((T (W) +nlogn) % (= ) time for a given k, 1 < k <
K + 1, the total running time required to solve problem 1|Combi, RM P| F' can be approxi-

mated by
K+1 K+1
( ( 1>> < )(T(W)+nlogn)

K+1
Z <kK >nk1 (T' (W) +nlogn)
= ( )( nk> W)+ nlogn)
=0

—1
k=1
K+1 -1
= ( — (T (W) 4+ nlogn)

IN

= O (n® (T (W) +nlogn)).

Recall from Sections 4.1 and 4.2 that for the problems of minimizing the makespan and
the total flow time, the required positional weights W] (r), 1 <r< nll 1 <z <k, can
be computed in T (W) = O (n) and T (W) = O (n?) time, respectively. It follows that an
optimal solution to problem 1|Combi, RM P|Cpax can be found in O (n (n 4+ nlogn)) =
O (n"*!logn) time, and an optimal solution to problem 1|Combi, RM P|}" C; can be found
in O (n® (n? + nlogn)) = O (n®72) time.

Below we provide a numerical example, in which we solve the problems of minimizing the

makespan and the total flow time for the situation discussed in Example 1. We present the
solution for known outcomes of Decisions 1-3 and a given composition of n.

Example 2: Eight jobs must be processed on a single machine. The normal processing
times of the jobs, after renumbering them in LPT order are:

p1:8, p2:77 p3:67 p4:65 p5:4) p6:27 p7:]-a p8:1
The number of jobs in each of the three groups is known in advance as

nlt = 3, nld = 2, nll = 3.

The values of the parameters for the machine and the operators as defined in Example 1
are also known and given by
d, = 0.1,d! =0.15, d,=0.2, I, =—0.15, d! =0.15, I/ = —0.1, I/ = —0.02,
o = 2, 8 =5 p"=6.

Using the formulae provided in Table 1, the functions for the positional factors reduce to

g[l] (r)y = (d;n + 1)7"71 pdwtly — (1.1)7’_1 P00 1 <r<3;
-1 l'iu ’ _ T0'2

gA ) = (ar, +1)" <nm + r> rde = (1.15)"1 7& 30T 1<r<2;
[ ] —_ 1 "

g (r) = (d )" T = (1a5)H 00 1 < <3,

and all required input parameters are computed as

gl (1) = 1.00, gV (2) = 1.14, g (3) = 1.28; al) = 0.15;
g2 (1) = 0.81, g2 (2) = 1.04; a? = —0.15, o) = 0.20;
g8l (1) =1.32, g¥(2) = 1.57, g (3) =185 df¥ =—0.02, a [3} =0.13, af = 0.20.
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Group 1 | BN (1,1) = 1.00;

BW(1,2) =117, BN (2,2) =1.14;

B (1,3) =140, BM(2,3)=1.36, Bl (3,3) =128
Group 2 | B (1,1) = 0.81;

BRI (1,2) =0.98, B (2,2) =1.04;
Group 3 | BFI(1,1) = 1.32;

BBl (1,2) =1.74, BBl (2,2) = 1.57;

BBl(1,3) =238, BPF(2,3) =216, BP(3,3) =185

Table 2: Values of B! (u,r), 1 <u<r< nl*l 1 <z <3, for Example 2

and
=2 gl =5 o —all —0, g2 —6.

Notice that while solving this example, we have computed all values with high precision,
but here and below for the ease of presentation we report them rounded to two decimal
places. Applying (7), all values of B*! (u,r),1 <u <r <nll 1 <z <3, are computed and
are presented in Table 2. For the problem of minimizing the makespan, we will only need
to use the values given in the last row of each block in Table 2, whereas for the problem of
minimizing the total flow time we will require all of them.

Applying (10), all values of bg,x], 1<v<z-1,1<z <3, are computed as

B2 = (=0.15)(0.98 + 1.04) = —0.30;
Bl = (—0.02) (2.38 4+ 2.16 + 1.85) = —0.13,
B = (0.13)(2.38 +2.16 + 1.85) = 0.83.

Applying (13), all values of El** 1 < v < 2,1 < 2 < 3, are computed as

BN = 1.00;
2 = i = 030, E22 =1.00;
B = b o) = —0.38, B2 = bl = 0.83, BB = 1.00.

Finally, applying (18), the positional weights W=l (r),1 < r < nl*l|1 < 2 < 3, for the
problem of minimizing the makespan can be rewritten as

Wil ) = B (r3) (14l + o) B+ (14 af) B02 4+ B09) 1< <3
wE () = B (r2) ((1+af7) B2 4 BRI) 1<y <2
wl(r) = B (r,3) (EP), 1<r <3,

and their values computed as

wila)y = 3.23, wll(2) =315 wlt(3) =296
wk(1) = 1.80, wi(2) =1.90;
whl1) = 238, Wb (2) =216, WBl(3) =1.85.
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To solve problem 1|Combi, RMP(k —1)|Cpax, the computed positional weights are
sorted in non-decreasing order and stored in list L' := (71,75,...,75) . The constant term
I'(3), can be computed as T' (3) = g1} + 312 = 11.00. The resulting optimal schedule S’ (3)
is associated with a permutation u* = (,u[l], M[Q], um); all relevant computation is presented
in Table 3.

Next, for the problem of minimizing the total flow time, we also must additionally com-
pute the values of G[”’x], 1<v<z-1,1<2z <3 Using (19) and the values obtained in
Table 2, we compute

G2 =558, g3l =878, G4 = 4.43.

Applying (20), the positional weights wlel (r),1<r< n[“], 1 < z < 3, for the problem
of minimizing the total flow time can be rewritten as
3
Wil(r) = BY(r,3) (GUAEL + GBI 4 GEAENA) £ 3 B (ru), 1< < 3

u=r

2
wll)y = BE(r2) (G[Q’S]E[2’2]> + Z B3 (ru), 1<r<2;

u=r

3
whlir) = > B (), 1<r <3,

and their values computed as

wila)y = 2172, wil(2) =20.16, W (3) = 17.91;
wkla)y = 614, Wl (2) =5.64;
whl1) = 544, WB(2) =3.73, WB(3) = 1.85.

To solve problem 1|Combi, RMP(k—1)|> Cj, the computed positional weights are

sorted in non-decreasing order and stored in list L” := (7/,~4,...,77) . The constant term
I'(3), can be computed as I' (3) = glnl2 + (/3[1] + ,6’[2]) nBl = 43.00. The resulting optimal
schedule S” (3) is associated with a permutation ¢* = (gpm, 2] 13 ]), all relevant computa-

tion is presented in Table 3.

6 Extension to Parallel Machines

Problem 1 |Combi, RMP|)" C; can be further extended to a setting with uniform parallel
machines, without many technical difficulties. This is done similarly to [2], where a version of
the problem with pure positional effects is considered. For a problem with m > 1 machines,
suppose that machine M;, 1 < i < m, has a speed s;, and the number of jobs to be scheduled
on M; is equal to hld, 1 < i < m, where S Rl = n. Given a total of K RMPs to choose
from, assume that it is known which k£ —1, 1 < k < K + 1, RMPs are selected and how they
are allocated to each machine. As a result, a total of m + k — 1 groups are generated across
all machines. In particular, if the Rlil jobs on a machine M; are divided into k[i], 1<i<m,
groups we will have >, kll = m+k—1. It is convenient to associate group z, 1 < z < klil,
on a machine M;, 1 < i < m, with the index [i, z|; for example, with this notation the number

of jobs scheduled in a group [i, ] is equal to n[**!, where Zfﬁl nlixl = plil,
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i pi| 7 v | P V;Dj
Makespan Flow time
1 8[180 pPl() 1436 1.85 ¢PI(3) 14.78
2 7118 uBl(3) 1293 373 ©Bl(2) 26.12
3 6 |1.90 p©2) 1139 544 ©B(1) 3266
4 6216 pPl(2) 1294 | 564 2 (2) 33.82
5 41238 pBl1) 953 | 614 oP1) 2456
6 2129 pM3) 593 1791 oM (3) 3583
7 1315 p(2) 315 2016 oMU (2) 2016
8 1323 upl(1) 323 2172 oM@1) 21.72
Total 73.46 Total 209.65

Cax (5" (3)) = 73.46 + 11.00 = 84.46;
S C; (8" (3)) = 209.65 + 43.00 = 252.65;
/‘I’* = (8? 77 67 1’3’ 5’4’ 2) ’ (10* = (8’ 776757473727 1)

Table 3: Calculation of the optimal value of the makespan and the optimal value of the total
flow time for the problem outlined in Example 2

For a given instance, computing the total flow time on a particular machine M;, 1 <i <
m, is essentially a single machine problem 1|Combi, RM P(k — 1)| " Cj, that can be solved
as described in Section 4.2. The quantities W*! (1) as defined earlier for a single machine
by (20) can be redefined as W (r), with the group index [z] being replaced by [i,z], so
that an explicit reference can be made to the machine a particular group is associated with.
Additionally, the factors W] (r), will also incorporate the speed s;,1 < i < m, of a machine,
as shown in [2]. As a result, the problem of minimizing the total flow time can be reduced to

minimizing a problem of the form )", 2221 Z:}Zf] W (1) p_jia (m+ L' (m, k). We refrain
from presenting the exact expressions for Wizl (r),1<r< n[m], 1<z <kl 1<i<m,
and I' (m, k); these expressions can be derived from their single-machine analogues presented

in Section 4.2.

Once the positional weights are found, the resulting problem can be solved by running
a version of Algorithm Generate. In Step 2 of Algorithm Generate, generating all possible
values for n[””], 1<z < k[z], 1 < ¢ < 'm, requires enumeration of integer compositions of n

with m + k& — 1 parts; the number of these options is ( not ) which can be approximated

m~+k—2
by % For a given instance of the problem, the number of positional weights W[l (r)

to be computed and sorted is no more than those in the single machine case, thus, Step 3
of the algorithm still requires O (n2) time for each instance. As a result, for the parallel

%) time. The number of iterations of
Algorithm Generate that must be run in order to determine the optimal solution for the

general problem is computed as follows.

For a known k, 1 < k < K 4+ 1, selecting k¥ — 1 of K available RMPs and taking all
permutations over k — 1 RMPs can be done in (klfl) (k — 1)! ways. Distributing m + k — 1
groups over m machines can be done by generating all compositions of m+k—1 into exactly m
positive summands; the number of these options is (m;f;z) = % Thus, for a given
k, the total number of options to be numerated is (kff 1) % Trying all possible values

of k, 1 <k < K +1, the overall running time required for minimizing the total flow time on

machine case Algorithm Generate requires O <
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m > 1 uniform parallel machines can be approximated by ZkK:Jrll ( kl_( 1) % =0 (nm+K H) .
This is consistent with the previously found estimate of O (nK +2) valid for m = 1.

7 Some Reduced Models

In this section, we explore single machine models, which can be expressed as special cases
of the general problems 1 |Combi, RM P|Cpax and 1 |Combi, RMP|)" C;. We look at their
simplified versions with effects less general than those given by (4) and (5), and possibly
with additional simplifications. The main purpose of this section, is to verify whether
the running times of the solution algorithms given in Section 5 for the general problems
1|Combi, RM P| Cyax and 1|Combi, RMP| % C; can be reduced for their simplified coun-
terparts.

We start with the problems studied in [12] and [35], both of which look at a simple
combined effect of the form (2). The former paper considers a problem in which the sys-
tem undergoes time-dependent learning, positional polynomial deterioration and a single
start-time dependent maintenance period, while the latter considers a problem in which the
system undergoes time-dependent deterioration, positional polynomial learning and K iden-
tical start-time dependent maintenance periods, all of which must be run. Both these models
assume that the effects are group-independent and after an RMP, the learning advantages
are lost and both the operator and the machine are brought to the original conditions; these
assumptions can hardly be justified. Notice that for both problems, Decisions 1-3 need not be
taken, since the RMPs are identical and their number to be included in a schedule is already
known in advance. As a result, both these problems can be written as special cases of problem
1|Combi, RM P (k — 1)| F with the parameters gl* (r) = 7, and a[lx} = a[;] =..= a!ﬁl =0,
a&x] =aqa,forallz, 1 <z < K+1, and a[lx] = a[zx] =..= 04£ﬁ1 =0, aﬁ?‘] = o, and gl = g,
for all , 1 <z < K. For the former case studied by [12], we have the additional conditions
K =1,b> 0, and a < 0, while for the latter we have b < 0 and a > 0. For both models,
the published running times are given as O (nK *llog n), for both problems of minimizing
the makespan and of minimizing the total flow time. However, the correct running time
required to solve the problem of minimizing the total flow time must be O (nK +2), since the
time needed for computation of the positional weights must be taken into account. Thus,
solving these rather special problems takes as much time as to solve the general problems
1|Combi, RM P| Cinax and 1|Combi, RM P| ) C}, respectively.

We notice, however, that a minor reduction in the running time can be achieved if a and
b are of the same sign. In this case, for the problem of minimizing the makespan the resulting
positional weights

nll
Il (1+ai®)(1+a), 1<r<nbl 1<2<K;
W[x] (T‘) _ i=r+1

nl2l
P I1 (14 ai®) 1<r<nll 2=K+1,
i=r+1

are monotonically ordered in each group, and thus, sorting all positional weights in a non-
decreasing order requires O (nmin { K, logn}) time. As a result, Step 3b of Algorithm Gener-
ate requires O (n min { K, logn}) time instead of O (nlogn) time and the overall running time

needed to solve the problem of the problem can be given as O ((n + nmin {K,logn}) ("TK),) =

@) (nK +lmin {K, log n}) . For the problem of minimizing the total flow time, in which a and
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b are of the same sign, a similar observation can also be made. However, no running time
reduction is possible, since for this objective function Step 3a of Algorithm Generate still
requires O (n2) time.

Hence, it can be seen that as long as a model incorporates a combined time-dependent and
a positional effect, even the simplest versions of the general problems 1|Combi, RM P| Ciax
and 1|Combi, RMP|Y" C; require O (nK+1 log n) and O (nK+2) time, respectively. How-
ever, if either a pure positional effect or a pure time-dependent effect is considered, faster
solution algorithms are possible.

7.1 Pure Positional Effects

In this section, we discuss problems with a pure positional effect, so that for known outcomes
of Decisions 1-3, the actual processing time of a job j scheduled in position r of a group =z,
1 <z <k, is given by

P () =pig" (1), 1<r<n 1<a <k

Similar to the full model introduced in Section 2, the positional factors gl*} () are non-
monotone within a group and the RMPs can be of an arbitrary nature, with their durations
given by (5). The actual processing time of a job is seen as affected by the following factors:

e the group a job is assigned to;
e the position of the job within its group;

e the number of jobs scheduled in each of the previous groups.

Let us denote problems of this type by 1|Posi, RM P| F, where F' € {Cyax, y , Cj} . Prob-
lem 1|Posi, RMP|F can be seen as a special case of problem 1|Combi, RM P| F. If Deci-
sions 1-3 are taken in advance, denote the resulting problem as 1|Posi, RM P (k —1)| F.
The latter problem can be written in the form of problem 1|Combi, RMP (k—1)|F
with a[lm] = a[;] = .. = agfll = ab[,;x} = 0, for all z, 1 < z < k. To solve problem
1|Posi, RM P (k — 1)| Cpax, the required positional weights can be obtained by making rel-
evant substitutions in (18), so that we have

W[x](T) — <1+Zw:x o3 )g (’I"), 1<r<n s 1<z<k 1, (22)
gtl(r) 1<r<nle 2=k

Notice that all positional weights W (r), 1 < r < nl*l, 1 < 2 < k, can be computed
by (22) in T'(W) = O (n) time. Similarly, to solve problem 1|Posi, RMP (k —1)|)_ C}, the
required positional weights can be obtained by making relevant substitutions in (20), so that

we have
(25:“_1 nlv] (1 + Z;}U;lx aL«w]> + (n[w] 4 1)) gl (r), 1<r< nlel,
W[x](r): 1§x§/€*1,
(nm —r+1) g (1), 1<r<nll
r =k.
(23)
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Again, all positional weights Wzl (r), 1 <r< nll 1 < 2 < k, can be computed by
(23) in T (W) = O (n) time. Thus, each of the problems 1|Posi, RM P (k —1)| Cinax and

1|Posi, RMP (k—1)| Y C; can be solved by Algorithm Generate in O (72?%?) time; see
Theorem 1. Trying all possible options for Decisions 1-3, an optimal solution to each of the

problems 1 |Posi, RM P| Ciax and 1 |Posi, RM P|Y" C; can be found in O (n® ! log n) time.

It can be noted that although there is no change in status for the problem of mini-
mizing the makespan, the problem of minimizing the total flow time is solved faster for
a model with a pure positional effect. This speed up is possible because the time taken
to compute the positional weights Wil (r), 1 <r < nl*l, 1 < z < k, for problem
1|Posi, RMP (k—1)| > C; is T (W) = O (n), as opposed to T (W) = O (n?) required for
problem 1 |Combi, RMP (k—1)| > C;.

A considerable reduction in the running time is possible for the problem of minimizing
the makespan, if the positional factors ¢! (r) are known to be sorted in a non-decreasing
order within each group, which, e.g., happens if a deterioration effect is in place, and the
RMPs are machine maintenance periods that improve the processing conditions. Moreover,
the positional factors should not be dependent on the number of jobs scheduled in previous
groups. Several versions of the resulting problem are studied in [1], where efficient algorithms,
with running times ranging from O (nlogn) time to O (n3) time, are delivered. Notice that
these running times do not depend on K, which is achieved because the authors develop
a method able to compute the optimal number of jobs in each group on the fly, without
generating all possible options.

On the other hand, a similar speed up is not possible for the problem of minimizing
the total flow time, even if a simplified model as above is considered. As an illustration,
see an algorithm in [32], which achieves a running time of O (nK +llog n) for the problem of
minimizing the total flow time for a model with a group-independent polynomial deterioration
effect and K identical maintenance periods that have start-time dependent durations. In fact,
the problem in [32] can be written as a special case of our problem 1 |Posi, RM P| Y C;, with

g®l(r)y =7 a >0, and oc[lx] = oz[;] =..= a[;ll =0, ol = o, Bl =g, forall z, 1 <z < K.

7.2 Pure Time-Dependent Effects

In this section, we discuss problems with a pure time-dependent effect, so that for known
outcomes of Decisions 1-3, the actual processing time of a job j scheduled in position r of a
group z, 1 < x <k, is given by

pg.x] (r) = Palel(r) —i—a[lx]Fl —|—Cl,[2x}F2 + ... —|—a[xl1F$_1 —|—a£§c]F(x7r,1), 1<r<n,1<z<k (24)

T

Similar to the full model introduced in Section 2, the rates a[lx], a[;], . ,au[;r] can be of an

arbitrary sign and the RMPs can be of an arbitrary nature with their durations given by (5).
The actual processing time of a job is seen as affected by the following factors:

e the group a job is assigned to;
e the number of jobs scheduled in each of the previous groups;
e the time elapsed before processing the job within its group;

e the time elapsed in each of the previous groups.
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Let us denote problems of this type by 1|Time, RMP|F, where F' € {Cnax,»_ C;}.
Problem 1 |Time, RM P|F can be seen as a special case of problem 1|Combi, RMP|F. If
Decisions 1-3 are taken in advance, denote the resulting problem as 1 |Time, RM P (k — 1)| F.
The latter problem can be written in the form of problem 1|Combi, RM P (k — 1)| F with
gl (r) =1,1 <r <n,1 <z <k To solve problem 1|Time, RMP (k —1)| Ciax, the
required positional weights can be obtained by making relevant substitutions in (18), so that
we have

A, (k-1
Wkl (r) = (1 + aLf])n[ | (Z (1 + a[”}) Eleel 4 E[’C»’“}> c1<r<all 1<z<k (25

V=T

where the quantities B 1 <v <z —1,1 <z < k, are given by (13), while the quantities
b7 defined by (10) reduce to

[2] nle]
ngl—%<(1+a£f1) —1),1§v§x—1,1§x§k.
az

Notice that all positional weights Wkl (r),1<r< nl*l, 1 < 2 < k, can be computed by
(25) in T (W) = O (n) time. Similarly, to solve problem 1|T%ime, RMP (k —1)|>_ Cj, the
required positional weights can be obtained by making relevant substitutions in (20), so that
we have

nlel k v—1 nlz]
whl () = (1 + a[ﬁ) S S GRS BE (), 1< <0l 1< o <k
v=x+1 w=x u=r
(26)
where the quantities G*%), 1 <v <z —1,1<z <k, are given by (19), while the quantities
B (r,u) defined by (7) reduce to

T—Uu

B[’”}(u,r):<1+a:[f]) Cl<u<r<nl® 1<z<k.

For a fixed z, 1 < z < k, the difference r — u takes at most nl*l — 1 values, so that at
most nl* — 1 distinct values of B*! (u,7) need to be computed. Summing up for all z, we
deduce that the number of all distinct values B! (u,r) to be found in order to compute the
positional weights W=l(r) is O(n). As a result, all positional weights W (r), 1 < r < nle],
1 <z <k, can be computed by (26) in ' (W) = O (n) time.

Thus, each of the problems 1 |Time, RM P (k — 1)| Cinax and 1 |Time, RM P (k — 1)| >~ C}

can be solved by Algorithm Generate in O (?ZE’%?) time; see Theorem 1. Trying all possible

options for Decisions 1-3, an optimal solution to each of the problems 1|Time, RM P| Cpax
and 1 |Time, RMP| Y C; can be found in O (n*!logn) time.

It can be noted that although there is no change in status for the problem of mini-
mizing the makespan, the problem of minimizing the total flow time is solved faster for
a model with a pure time-dependent effect. This speed up is possible because the time
taken to compute the positional weights 145 (r),1 <r< nltl 1 < 2 < k, for problem
1|Time, RMP (k—1)| 3> C; is T (W) = O (n), as opposed to T (W) = O (n?) required for
problem 1 |Combi, RMP (k—1)| > C;.

Notice that the same running time of O (nK *llog n) for the problem of minimizing the
total flow time for a much simpler model is achieved in [32]. The authors consider a reduced
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form of the effect defined by (24), in which the duration of previous groups do not affect
the actual processing time of the current job, so that a[lx] = a[zx] = .. = agﬂl = 0, for all
z, 1 < x < k. Moreover, the authors study a group-independent deterioration effect, so
that a;[,f N 0, 1 <z <k, and the RMPs are strictly maintenance periods which have
start-time dependent durations, i.e., oz[lx] = oz[zm] =..= aLxll =0, a;[,;x} = a, Al = 3, for all

z,1 <z <K.

8 Conclusion

The paper addresses single machine scheduling problems to minimize the makespan (the
maximum completion time) and the total flow time (the sum of the completion times). A
very general model for changing processing times is introduced, in which the actual processing
times of the jobs depend on the group a job is scheduled into and on the location of the jobs
in those groups. The location reflects both the position of a job in the group and its start
time relative to the beginning of the group. The durations of the rate-modifying activities in
general depend on their start times. Unlike most other papers in which changing processing
times are considered, we do not insist on monotone effects. The model introduced in this
paper covers most previously known models, provided that the introduced effects are job-
independent and the start-time effects are linear.

We reduce these generalized problems to linear assignment problems with product ma-
trices, solvable by a matching algorithm, and present close form relations for computing the
necessary input parameters, such as positional weights. The resulting running times are
no worse than those earlier known for less general problems, however faster algorithms are
available for the problems with pure positional or time-dependent effects to minimize the
total flow time.

It should be noticed that many results discussed in this paper can be transferred to other
objective functions with no major technical difficulties, since we have provided the formula
for the completion time of an arbitrary job in the schedule.

A further extension of the main model of this paper would involve problems with changing
times subject to job-dependent combined effects. For these models, the main algorithmic tool
is expected to be a full form assignment problem.
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