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ABSTRACT

An important strategy, to save a life from natural or human-created disasters, is to
evacuate the population from the disastrous zones to safe places. Intelligent evacuation
planning requires a carefully designed traffic plan with optimal use of the facilities

available.

Reversing the direction of the traffic flow in the appropriate road segments, known as a
contraflow approach, has been an important strategy in evacuation planning. To avoid
unnecessary arc reversals, we introduce partial contraflow approach and design strongly
polynomial algorithms to solve maximum static, maximum dynamic, and quickest flow
problems with partial arc reversals, and polynomial-time algorithms to solve maximum
static/dynamic abstract partial contraflow problems. Sometimes the travel time on an
arc may change when it is reversed. We propose a network transformation that helps
convert the existing contraflow algorithms to the ones with orientation-dependent transit

times.

To address the dependency of transit times in the flow, we extend the contraflow
approach to inflow-dependent transit times and load-dependent transit times. Realizing
the NP-hardness of such problems, we propose strongly polynomial
(2 + €)-approximation algorithms to solve the corresponding contraflow/partial

contraflow problems.

If facilities are to be adjusted on arcs to facilitate evacuation, there may be an increase
in the evacuation time. We introduce the quickest FlowLoc model to address such a
problem. We prove that the single facility case of the problem can be solved in strongly
polynomial time. Proving NP-hardness of the multi-facility case, we propose two
heuristics. Taking the case of a Kathmandu road network, the faster heuristic has an
average optimality gap of 3.48% and an average running time of 0.17 seconds. The
corresponding values for the slower heuristic are 0.18% and 1.02 seconds. The

algorithms for quickest FlowLoc problem with arc reversals are also designed.

With an objective to maximize the static/dynamic flows, and minimize quickest flow, the
problem of choosing a single shelter location are modeled as MaxStatic, MaxDynamic,

Quickest sink location problems respectively. We establish that each of such a problem

vi



can be solved in strongly polynomial time with or without arc reversals.

By reversing the direction of the traffic flow towards the sink, a contraflow
configuration may obstruct the paths towards the source. We model the problem of
maximizing the dynamic contraflow saving a path not exceeding a given length as a
mixed binary integer linear programming problem. The analogous problem of
minimizing the evacuation time is modeled as a mixed binary integer programming
problem with a fractional objective. A linearization strategy is suggested so that the
algorithms to solve the mixed integer linear programming problems can be used. The
problem of minimizing the path length and maximizing the dynamic contraflow has
been modeled as a bicriteria optimization problem. A procedure using e-constrained
method is constructed to obtain efficient solutions. The solutions, using available
software solvers, considering a road network of Kathmandu city can be obtained
within 1 second. We also model the problem of minimizing the path length and

evacuation time as a bicriteria problem and construct a procedure to solve it.

We model a path saving model maximizing the dynamic contraflow to optimize a
general objective, as a bilevel program. To solve the problem, we replace the lower
level problem by Karush-Kuhn-Tucker (KKT) conditions converting it to a single level
non-linear binary integer program. We linearize it using a big M method and also

suggest a procedure to tune M.
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CHAPTER 1

INTRODUCTION

1.1 Introduction

As a living being, one of the basic instincts of a human being is “survival". In spite of
developments in science and technology, a significant portion of the population around
the world is affected by natural disasters (e.g., earthquakes, tsunamis, hurricanes,
tornadoes) and disasters created because of human ignorance, error, intelligence, or

intent (e.g, nuclear accidents, fire, poisonous chemical release, terrorism).

The emergency management activities to mitigate the effects of a disaster can, broadly,
be categorized as pre-disaster operations, and post-disaster operations (Caunhye, Nie,
& Pokharel, 2012). The pre-disaster operations include evacuation from the potential
disaster sites to safe shelters, stock pre-positioning, and locating facilities, e.g. shelters,
medical centers, facility stores. The post-disaster operations include evacuation from
the disaster sites to the shelters, relief distribution from the medical centers or the
stores to the disaster sites, transportation of casualties to the medical centers (Figure 1).
To carry out these operations with the optimal use of the resources available, the
mathematical optimization models available in literature can be broadly categorized
into facility location models, evacuation planning models, relief distribution or
humanitarian logistic models (Dhamala, Adhikari, Nath, & Pyakurel, 2018).

1.1.1 Evacuation planning models

According to DHS (2004), an evacuation of a region is “organized, phased, and
supervised withdrawal, dispersal, or removal of civilians from dangerous, or
potentially dangerous areas, and their reception, and care in safe areas". The
mathematical models related to evacuation planning focus on finding the optimal use
of vehicles and the routes in the complex urban road networks to shift the residents
from the danger zones to safe areas. The majority of models assume some kind of

vehicle to be used for transferring evacuees to the shelters. In bus-based (also known
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Figure 1: Framework for disaster operations (Caunhye et al., 2012)

as transit-based) models (Bish, 2011; Goerigk, Griin, & HeBler, 2013; Pyakurel,
Goerigk, Dhamala, & Hamacher, 2015; Adhikari, Pyakurel, & Dhamala, 2020;
Adhikari & Dhamala, 2020), a vehicle can move to and fro between disaster sites and
shelters, while in auto-based models, a vehicle does not return to the disaster site.
These models represent the road network as a directed network (or graph) with road
segments taken as arcs and their intersections as nodes. The disaster sites correspond

to sources and the shelters correspond to the sinks.

Among the auto-based models, the maximum flow models focus on rescuing the
maximum number of evacuees within a given time horizon, the quickest flow models
minimize the time of evacuation of a given number of evacuees. The earliest arrival
flow models maximize the number of evacuees at each point of time, while the
lexicographic flow models focus on optimizing the flow with a priority order given to
the disaster sites and shelters. For the comprehensive study of evacuation planning
problems, we refer to Cova and Johnson (2003); Hamacher and Tjandra (2001);
Kotsireas, Nagurney, and Pardalos (2015); Akter and Wamba (2019); Dhamala,
Pyakurel, and Dempe (2018).

1.1.2 Contraflow approach

In emergency situations, people are discouraged to go towards risk areas from safer
places. As a result, the road segments heading towards the safe areas become overly
congested and those heading towards the risk areas become empty. To maximize the
flow and to minimize the evacuation time, in such situations, converting a two-way
road segment to a one-way in an appropriate direction becomes advantageous. This is
known as contraflow configuration, which reverses the direction of the traffic on empty
road segments towards the sinks so that the capacity of the road segments is increased.

Contraflow configuration not only increases flow value but also reduces traffic-jam and

2



makes the vehicle-flow smooth. But to identify appropriate directions of the arcs of a
network to maximize the flow is a difficult optimization problem, known as a contraflow

problem.

Kim, Shekhar, and Min (2008) firstly model the contraflow problem as an integer
programming problem, thereby proving its NP-hardness. As finding exact
mathematical solutions for general contraflow techniques are costly, they present two
greedy and bottleneck heuristics for possible numerical approximate solutions to the
quickest contraflow problem. With computational experiments, it has been shown that
at least 40% evacuation time can be reduced by reverting at most 30% arcs. In cases,
when each node has an associated danger factor, Vogiatzis, Walteros, and Pardalos
(2013) present a heuristic algorithm to solve the problem of sending vehicles from the
nodes with danger factors to the safe nodes, reversing at most a given number of arcs,
with an objective to minimize the number of vehicles that have to spend time on the
most endangered nodes. They use the smart clustering of similar nodes to create

subgraphs so as to solve a large-scale problem efficiently.

Apart from the heuristic techniques, recent research also focuses on analytical
techniques to find exact solutions to the contraflow problems after the introduction of
polynomial-time algorithms to solve single-source-single sink maximum contraflow
and quickest contraflow problems by Rebennack, Arulselvan, Elefteriadou, and
Pardalos (2010). The earliest arrival and the maximum contraflow problems are solved
in Dhamala and Pyakurel (2013); Pyakurel (2016) taking time as a discrete parameter.
The solution procedures for such problems in a continuous-time setting are described
in Pyakurel and Dhamala (2016). Pyakurel and Dhamala (2015) design algorithms to
solve the earliest arrival contraflow on single-source-single-sink networks in a
pseudo-polynomial time. They also introduce the lexicographic maximum dynamic
contraflow problem in which the flow is maximized in a given priority ordering and
construct solution algorithms with a polynomial-time complexity. Algorithms for these
problems in taking time as a continuous parameter can be found in Pyakurel and
Dhamala (2016, 2017a). With the given supplies and demands, the earliest arrival
transshipment contraflow problem is modeled in discrete-time and solved on a
multi-source network with a polynomial-time algorithm in Pyakurel and Dhamala
(2017b). With a zero transit time on each arc, the problem is also solved on a
multi-sink network with a polynomial-time complexity. For the multi-terminal
network, they present approximation algorithms to solve the earliest arrival
transshipment contraflow problem. The discrete-time solutions are extended into the
continuous-time solutions in Pyakurel and Dhamala (2017a), and in Pyakurel,
Dhamala, and Dempe (2017). The maximum dynamic and the earliest arrival

contraflow problems are generalized in Pyakurel, Hamacher, and Dhamala (2014).



Dhungana and Dhamala (2020) consider the problem of maximizing the flow within a

given budget considering the cost of arc reversal.

The analytical techniques discussed above use the network flow approach in which a
network is represented as a set of nodes and arcs. Recently a formulation of a similar
problem with the abstract flow on abstract networks (in which a network is taken to
consist of elements and paths (see Section 2.4)) is also gaining attention. Pyakurel et
al. (2017) introduce the contraflow technique in abstract networks, present algorithms
to solve the maximum static and the maximum dynamic contraflow problems with
continuous-time setting and realize that if the minimum dynamic cut capacities on a
two-terminal network are symmetric, then the flow value can be increased up to double
with the partial contraflow reconfiguration. The models and algorithms for the abstract
contraflow problems with discrete-time setting have been investigated in Dhungana,
Pyakurel, and Dhamala (2018).

1.1.3 Facility locations in evacuation models

The choice of locations for the facilities such as hospitals, warehouses, stores, fire-
brigades, security offices, etc. plays an important role in normal as well as in emergency
disastrous situations. As in the normal situations, the mathematical models used to
make location decisions in emergency situations are: (a) covering models which locate
the optimal locations to cover all demand points or the maximal number of demand
points, (b) P-median models to determine P locations to minimize the average (or total)
distance between demand points and facilities, (c) P-center models to minimize the
maximum distance between any demand point and its nearest facility. For example, in
the Large Scale Emergency Medical Service Facility Location Model (LEMS) presented

in Jia, Ordéiez, and Dessouky (2007), there is a use of the aforementioned models.

A recent trend in related research incorporates location decisions along with other

decisions related to evacuation. The following are some examples.

1. Pick-up location models: An, Cui, Li, and Ouyang (2013) formulate a model to
determine the optimal pick-up location, evacuee-to-facility assignment priorities,
evacuation service rates that minimizes the total expected system cost. In an
integrated bus evacuation problem, Goerigk, Griin, and HeBler (2014) choose
pick-up locations to minimize the maximum travel time over all the buses.
Kulshrestha, Lou, and Yin (2014) use robust optimization to locate pick-up
locations when the number of evacuees is uncertain. Nath and Dhamala (2017)
propose a model that minimizes the demand-weighted distance between an

original node and the nearest pick-up location.

2. Rescue Transfer Location Models: An et al. (2013) formulate a model to locate



rescue transfer locations, where a rescue team departs from the rescue center,
rides a vehicle towards the rescue transfer center, and walks to each group to be
rescued to provide aid with an objective of minimizing the total expected travel

cost.

3. Shelter Location Models: Sherali, Carter, and Hobeika (1991) formulate a
location-allocation model to minimize the total vehicle hours, and a discrete
median location model to locate shelters for evacuation, while
Kongsomsaksakul, Yang, and Chen (2005) use a bi-level programming approach
to determine shelter locations, in which the upper level determines the shelter
locations to minimize the total evacuation time and the lower level is formulated
as a combined trip distribution and assignment problem.Ng, Park, and Waller
(2010) also use the same approach in which the lower level is a deterministic
user equilibrium model as described by Sheffi (1985). In an integrated bus
evacuation problem, Goerigk, Griin, and HeBler (2014) choose the shelters to
minimize the maximum travel time of all the buses while in a comprehensive
evacuation planning, Goerigk, Deghdak, and HeBler (2014) formulate a
multi-commodity, multi-criteria problem to minimize the total evacuation time,

the risk exposure of evacuees, and the number of shelters that are used.

4. Flow Location (FlowLoc) Models: Rupp (2010); Heller and Hamacher (2011);
Hamacher, Heller, and Rupp (2013) combine the location decisions with the flow
decisions in a network flow problem observing that the placement of a facility
on an arc of a network may result in a reduction of the maximum flow value.
Given a set of facilities and a set of arcs on which facilities are to be placed, their
approach is to find an allocation of the facilities to the arcs so that the reduction

in the maximum flow value is minimum.

1.2 Rationale of the Study

A well-planned evacuation is pertinent when a large population is under the threat of
some kind of disaster. The overview of literature presented in the last section shows that
mathematical modeling for evacuation planning is one of the growing research areas
and there is much more to be done for an optimized plan with desired objectives. The
contraflow approach has been seen as an important strategy to maximize the number
of evacuees and minimize the evacuation duration and the arc reversal strategies in the
available literature either reverse the whole road segment or do not reverse it. The whole
of the reversed capacities may not have been used. So, it is plausible to design strategies
to reverse only the required capacity of the segment. The contraflow models which can

be solved analytically do not consider the dependency of transit time in the flow. To



develop more realistic models, one needs to consider the dependency of travel time in

the direction of the flow and on the amount of flow.

FlowLoc models, available in the literature, to adjust facilities on the road segments
focus on maximizing the number of evacuees within a given time horizon. If there
is a known number of evacuees, there is a need to develop models that minimize the

evacuation time horizon of the evacuees.

The direction of traffic is directed towards the safe places during evacuation. If some
facilities are to be moved towards the hazardous areas, especially in the contraflow
approach, there may not be a path available. So, it is reasonable to identify the path for

the movement of the facilities.

1.3 Objectives

The general objective of this study is to construct mathematical models and develop
solution procedures to optimize traffic flow with the adjustment of facilities during an

emergency evacuation. The specific objectives are as follows.

* To develop mathematical models to maximize the number of evacuees or
minimize evacuation time incorporating facility allocation and facility movement

during emergency evacuation
* To design solution algorithms/procedures to solve the formulated models

* To test the computational performance of the algorithms designed

1.4 Structure of the Thesis

The thesis is organized in the following way. Chapter 2 gives the very basic ideas of

flows in a network and in an abstract network.

Based on the existing contraflow approach, we develop the partial contraflow approach
in Chapter 3 to reverse the direction of the traffic flow up to the required capacity in road
segments during an emergency evacuation. The contraflow approach with the transit

time on an arc depending on its orientation is also introduced in the chapter.

Chapter 4 extends the contraflow/partial contraflow approach to the models with
variable transit time on arcs. We focus, particularly, on the models with

inflow-dependent transit time and density dependent-transit time on arcs.

In Chapter 5, we model the problem of optimal allocation of facilities to a set of given

arcs with the objective of minimizing the evacuation time. Exact algorithms for



single-facility cases and heuristics for multi-facility cases are presented. The problem
of identifying optimal sink with an objective to maximize the flow or to minimize the
evacuation time is also modeled in the chapter. The corresponding algorithms with arc

reversals have also been discussed.

Realizing the need of a path to transport some facilities towards the disaster site, we
develop path-saving models to optimize the contraflow in Chapter 6. Mixed binary
integer programming models to optimize the contraflow saving a path of a given length
bound towards the source have been presented. A bi-criteria approach to minimize
the path length and optimizing the contraflow is also described. The problem is also
modeled as a bilevel program in which the upper level chooses a path and the lower

level maximizes the contraflow saving the path chosen.

Chapter 7 summarizes the thesis and gives further research directions emanated from

the presented work.



CHAPTER 2

BASIC NOTIONS

This chapter, briefly, outlines the basic mathematical notions required for the
development of the models and algorithms discussed in the work. As we adopt the
network flow approach, which is based on mathematical programming (linear
programming in most cases) defined on a network and specialized algorithms. The
majority of literature considers a network as a directed graph with some attributes on
arcs and nodes. An alternative view is an abstract network which consists of a set of

elements along with a set of paths, a path being a set of elements with some order.

2.1 Network

A network N = (V, E) consists of nonempty finite sets V' of nodes or vertices and £
of edges or arcs. Each arc e € E' is associated with a unique ordered pair of nodes in
V x V. An arc e associated with (i, 7) € V' x V is said to be directed from i to j with
tail 4, and head j. We denote the set of arcs having the node i as the tail by E;, i.e.,

Ef ={e€ F: tailofeisi}
and the set of arcs having the node ¢ as the head by £, i.e.,

E- ={e€ E: headof eisi}.

If there is exactly one arc e with tail i and head j for each e € E, we write ¢ = (i, j),
and define
Vir={jeV:(ij) € E}

and
Vo ={jeV:(ieE}.

To represent a network diagrammatically, we draw a node as a circle and an arc e



directed from ¢ to j as a curve or a straight line between 7 and j with an arrow pointing

towards j.

Example 2.1. A diagrammatic representation of N = (V, E') with V' = {s, a,b, ¢} and

E= {(S’ CL), (S>b)’ (a>b)a (b> a)’ (a7t)7 (b7 t)}?

is shown in Figure 2.

Figure 2: Diagrammatic representaion of NV

Moreover,
E;r = {<a7 b)v (a7 t>}> E; = {(57 a)v (b, a)}

and
V;_ = {b’t}> Va_ = {876}

Note alsothat B," = E; = 2.V, =V, = 2.

Chain and cycle. In a network N = (V. E), letvy,--- ,v, € Viey, -+ ,e,01 € E(p >
2) such that v; # v; for i # j. A path from v, to v,, or a v;—v,, path is a sequence P of
nodes and arcs

U17617/027 e 7€p717/Up

such that tail of ¢; is v;, head of e; is v; ;1 or tail of e; is v;11, head of ¢; is v;, 1 <7 <
p — 1. In the path P, if tail of e; is v;, head of e; is v;,; for an admissible ¢, then it is
known as a directed v;—v, path or a v;—v, chain. The chain P may be represented as

U1—Ua— - - - —Up. A path which is not a chain is also known as a non-standard chain.

Let vy,---,v, € Viey,---,e,01 € E(p > 2) such that v; = v, and v; # v; for
1# j,2 <1 < p—1. The sequence C of nodes and arcs

V1,€1,V2, " ,€Ep—1,VUp



such that tail of e; is v;, head of e; is v;,; or tail of e; is v;11, head of ¢; 1s v;, 1 <7 <
p—1,1s called a cycle. In C, if tail of ¢; is v;, head of e; is v; 1 for all admissible ¢, then

it is known as a directed cycle.

Example 2.2. In Figure 2, The sequence {s, (s,a),a, (a,b),b, (b,t),t} is a path which
is also a chain or a directed path from s to ¢ (s—t path). The sequence
{s,(s,a),a,(b,a),b, (b, t),t} is an s—t path but not a chain (i.e. it is a non-standard
chain).  {s,(s,a),qa,(a,b),b,(s,b),s} is a cycle which is not directed while
{a,(a,b),b, (b,a),a} is a directed cycle.

2.2 Static Flows

With a view that some commodity flows from some nodes of a network to some other
nodes, a capacity (also known as upper capacity) function v : &2 — R is defined on
E. The capacity u(e) can be considered as the maximum amount of flow that can arrive

at the head of e from its tail (per unit time).

Consider z : & — R>(. We define the excess of node i € V' by

excess, (i) = Z x(e) — Z z(e) (1)

e€E; e€E;

Given two sets of nodes S, 7" C V (such that S NT = @), x is called a static S-1" flow
if it satisfies the flow conservation constraints

excess, (1) =0, Vie V\ (SUT) ()
and the capacity constraints

0 <z(e) <ule) Ve € E. 3)

The value v(z) of the flow z is defined as

v(r) = ZeXCGSSx(t) = Z —excess; () 4)

teT seS

If excess,(i) > 0,Vi € V, then z is known as a pseudoflow. Each node in S is
termed as a source node, that in 7', a sink node, and the remaining nodes are termed as

intermediate nodes. If S = {s},T = {t}, z is called a static s— flow.
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Maximum static flow: For a network with given arc capacities, a static flow z* is
called a maximum static flow, if v(z*) > wv(z) for any static flow = defined on the
network. In the way the static flow is defined, the maximum static s—t flow problem can

be formulated as the following linear program:
max v
subject to

v 1fi=s

Zx(e)—zgv(e) = 0 ifieV\{st}

ecET eckE; P
i ‘ —v ifi=t

0 <z(e) < ule)VeeE.

Remark 2.1. If u(e) € Zx, for any maximum static flow x, v(x) € Z>, and there exists

a maximum static flow z* for which 2*(e) € Z>, for each e € F.

Remark 2.2. To find the maximum static S—1" flow, we can add two extra nodes s*, t*
in V and construct arcs (s*, s), (¢, t*), with infinite capacity, for each s € St € T and

find maximum static s*—t* flow.

Static b-flow: Given function b : ¥ — R and a lower capacity function [ : & — R,
x is called a b-flow if
excess; (1) = b(i),Vi e V ®)

and
l(e) < z(e) < ule) (6)

where [(e) denotes the minimum amount of flow (per unit time) that must arrive at the

head e from its tail. If (i) = 0 Vi € V, then z is called a circulation.
Remark 2.3. A necessary condition for a b-flow to existis that ) ., b(i) = 0.

Remark 2.4. Any static s—t flow x is a b-flow with b(i) = 0 Vi # s,t, b(s) = —v(x)
and b(t) = v(z).

Flow decomposition: Let P be a chain (a directed path) in N with a starting vertex
s(P) and end vertex t(P), a chain flow z” of value § > 0 on P is a static s(P)- t(P)

flow such that

6 ifec P
z¥(e) = (7)
0 otherwise.
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If C is a directed cycle in N, a cycle flow 2 with value § > 0 on C is a circulation
such that

0 ifeecC
2% (e) = (®)
0 otherwise.

We can decompose any b-flow into chain and cycle flows. Let P be the set of all chains
and C be the set of all cycles in N. A b-flow x can be decomposed into at most |V'|+ |E|

(positive) flows on chains and directed cycles in such that

(1) .I'(e) = ZPGP:eGP $P<€) + ZCEC:eEC xc(e)'

(ii) Every directed path with a positive flow connects a vertex ¢ with b(i) < 0 to a
vertex j with b(j) > 0.

(iii) There are at most | F/| circulations in the decomposition.

Minimum cost flow: Given a cost function ¢ : £ — R, the cost of the flow z is given
by
> cle)a(e) )

ecE

where c(e) denotes the cost per unit flow for the arc e.

A b-flow z that minimizes the cost (9) is called the minimum cost flow. Thus the

minimum cost flow problem can be formulated as the following linear program.

subject to

Y ale)= Y a(e) = —b(i)VieV

lle) <z(e) < wule)Vee E

where ) .\, b(i) = 0 for feasibility. In the above formulation b(7) denotes the demand
at each node 7. A node ¢ is called a demand node, a supply node, or an intermediate
node according as b(i) > 0, b(i) < 0 or b(i) = 0. The minimum cost flow problem
identifies the b-flow x that sends the given amount of supply from supply nodes to meet

the demand at the demand nodes.
Residual network: Most of the algorithms to find maximum flow or minimum cost

flow make use of a network called residual network, the construction of which depends

on the static flow. Given a static flow z, the residual network N* = (V, E¥) contains

12



the same node set V. Associated with each e € E7, is the residual capacity u*(e), and

cost ¢*(e). Foreach e € F,

o if z(e) < u(e), there is an arc +e € E* with head of +e as head of e, tail of +e
as tail of e, u”(+e) = u(e) — z(e), and ¢ (+¢) = c(e),

e if z(e) > 0, there is an arc —e € E* with head of —e as tail of e, tail of —e as
head of e, u®(—e) = z(e) — l(e), and ¢*(—e) = —c(e).

2.3 Dynamic Flows

Let 7 : E — R, be an arc transit time function. Given a time horizon § > 0, a
dynamic flow (or a flow over time) X = (X,)ccp, where X, : [0,0) — Ry, is a

Lebesgue measurable function such that
X.(€) =0for& >0 —7(e) (10)

where X, (&) represents the rate of flow that enters the tail of e at time £ and reaches its
head at time £ 4 7(e). So the outflow rate at the head of e at time & + 7(e) is X.(£), and
the outflow rate at any time &’ at the head of e is X (&' — 7(e)).

We define the excess of the node 7 at time £ as
_ £-7(e) 3
excess(i.) = Y [ X(0dc- 3 [ X0 an
e€E; 0 e€E} 0
which is the net amount of flow that enters the node 7 up to time &.

Given two distinct nodes s,t € V, a flow over time f is called an s-¢ flow over time if

excessx(i,£) > 0,Vie V\{s},&€]0,0) (12)
excessx(i,0) = 0,VieV\ {s,t} (13)
Xe(§) < u(e),Vee E,£€0,0) (14)

The value of the s—t flow over time is

vg(X) = excessx (t,0) (15)

Constraints (12) and (13) allow to store flow at intermediate nodes for some time, as

long as it has left the node again before the time horizon is over.

Example 2.3. Figure 3 shows a network NV with V' = {s,i,t}, E = {e; = (s,1),e2 =
(i,t)} withu(ey) = 2, u(ey) = land 7(e;) = 1, 7(e2) = 2. For a time horizon of § = 5,
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sl [ (i) | it s (T ¢
§=0 £=0.5
s I ) it s gy 't
§=1 £E=15
s [ et 5[ | (g ee——
£=2 £=25
s T —— 5[ [ () —
£=3 £=35
I =——— T3 R ) =— —
£=4 £=15
Figure 3: Dynamic s—t flow
consider f defined by
2, 0<€<1
Xey (f ) = .
0, otherwise
and
1, 1<¢<3
Xe, (5 ) =

0, otherwise.

One can easily verify that f defines a dynamic flow. Note that

£-1

3
excessx(i,§) = [ X (0de— [ X (0
0

0

For example,

excessy(i,2.5) = /1.5X81(C)d§—/2.5X62(§)d§
0 0
1 2.5
- /O2d§—/1 1d¢
0.5.

This shows the storage of flow at ¢ which, however, is cleared at soon £ = 3. The value

of the dynamic flow is
3 3
v5(X) = excessx(t,5) :/ Xe, (€)d¢ :/ 1d¢ = 2.
0 1

Temporally repeated flow: Given a feasible static flow = and a time horizon 6, a flow

decomposition of z gives a set of paths P with flow ¥ for each P € P. If a flow is sent
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along P at a constant rate x¥ from the source during the time interval [0, 0 — 7(P)), we
can obtain a flow over time with time horizon 6, where 7(P) = ___, 7(e) is the travel
time on path P. For a node 7 in an s—t path P, let P,;, P;; denote the subpaths of P from

s to 7 and from ¢ to ¢, and
P.(l)={PeP:ec Pand7(Py) < &and 7(Py) < 0 — & where ¢ is tail of e}.
Then a temporally repeated flow f is obtained as described in the following equation

X (&= > 2l veeE €00 (16)

PEPe(f)

The temporally repeated flow described in (16) is a feasible dynamic s—t flow, with
strict equality in the constraints (12), i.e. it does not allow waiting in the intermediate
nodes (Skutella, 2009).

Example 2.4. Consider the network in Example 2.3 once again. Let us take a static flow
x defined by z(e;) = x., = 1. The only s—t path P is s—i—t with 7(Py;) = 3,7(Py;) =
1,7(Py) = 2. Taking § = 5, for the temporally repeated dynamic flow X! constructed

from z,

X! () =1for0<&and3 <5—¢,ie.

1 for0<¢<2
X, (&) = ,
0 otherwise

and X! (§) =1for1 < fand2 <5—¢, ie.

. 1 forl1 <&<3
X.,(6) = ,
0 otherwise.

It is easy to verify that the value of X! is 2 which is equal to that of X in Example 2.3.

Discrete dynamic flow: For a positive integer 6, discretizing the time interval [0, 0)
into the time steps 0, 1, - - - ,# — 1, each corresponding to [0,1),[1,2),--- [0 — 1,0), if
X, (&) represents the amount of flow that enters the tail of e at time £ and reaches its
head at time £ + 7(e), the excess of the node i at time £ € {0,1,--- ,0 — 1} is

£-7(e) 3
excessy(7,&) = Z Z X(¢) — Z ZXG(C). (17)

eck;” ¢=0 eEEiJr ¢=0
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[0,1) [1,2) [2,3) 3,4) [4,5)
s G\i\i\i\z

tO O () ()

Figure 4: Time-expanded network of the network in Figure 3

Such a flow f is known as discrete dynamic flow. Using the concept of natural
transformations, Fleischer and Tardos (1998) show the equivalence between the two
problems so that the solution procedures of a problem in continuous time version can
be carried to the solution procedure of the corresponding problem in the discrete

version, and vice versa.

Time-expanded network: Given an integral time horizon 6, the time-expanded
network of N, denoted by N % s constructed as follows. For each
[¢,¢+1),¢ € {0,1,--- ,0 — 1} and anode i € V, there is a node i; in N’. For each
e € E with a tail ¢ and head j, there is an arc, with capacity u(e), directed from i, to
Jeir(e) if ¢ + 7(e) < 0. There is an arc in N’ from i¢ to i¢4; with infinite capacity if
the storage of the flow is allowed. See Figure 4 for the time-expanded network of the

network given in Example 2.3.

Maximum dynamic flow: Given a network N, and a time horizon 6 > 0, an s—t flow
over time X* is called a maximum dynamic flow (or a maximum flow over time) if
vg(X™) > vp(X) for any dynamic flow X.

Quickest flow: Given a supply () at the source s, the dynamic flow X of value ) with

minimum time horizon 6 is called the quickest flow.

2.4 Abstract Network and Abstract Flow

An abstract network N' = (€, &) consists of a ground set £ of elements and a family
of paths & C 2¢. There is an order <” of elements defined in each P € 2, and the

following switching property is satisfied:
VP,Q e P,ec PNQ,IP x°Q € £, such that

PxtQc{peP:p<lefU{ge@:e<"q}.
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For ey, ey € P, if e; <% ey, then we say that e, is before e, (or equivalently, e, is after
ey)in P.

The network considered in the previous sections is often termed as a classical network
to make a distinction with the abstract network. In a classical network, if paths P
and () intersect a path R, there must be a path starting from the beginning of P and
terminating at the end of (). This may not be true in abstract networks. The following

example illustrates this fact.

Example 2.5 (Kappmeier, Matuschke, and Peis (2014)). Consider N' = (£, &) with
E=1{1,2,3,4,a,b,c,d},  ={P, ={1,2,3,4}, P, = {a,2,c}, Ps = {b,3,d}, P, =
{1,¢}, Ps = {1,d}, Ps = {a,4}, P, = {b,4}}. One can verify that A is an abstract
network. Although P, and P; intersect the path P, there is no path that starts with a
and ends with d.

As in the case of (classical) networks, we define a capacity function v : £ — R, and
a transit time function 7 : £ — R>(. A static abstract flow z : &2 — R is a function

that satisfies the capacity constraint

> w(P)<ule),Vee&

PeP:ecP

In this way, we can formulate the maximum static abstract flow problem as:

max Z z(P)
subject to

Z x(P) < wu(e),Vee€&
PcP.ecP
z(P) > 0,YVPe P

For more details, we refer to McCormick (1996).

We denote the set {p € P : p <P e} by (P,e), which can be regarded as the set
of elements of P that are before e. Given an integral time horizon 6, the intervals
[0,1),---,[0 — 1,0) are identified with the set of their starting times

T={0,1,---,0—1}.
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For £ € T, we define a temporal path P; by

Pe=S(e,Q)€EXT:eeP(=¢6+ > 7(p).

pE(P,e)
The set of all temporal paths is:
Pr = {PgIPG @,567,5%—27‘(}9) <9}
peP

A dynamic abstract flow or an abstract flow over time is X : &7 — R such that
the capacity of every element at every point in time is respected. Thus the maximum

dynamic abstract flow problem can be formulated as

max Z X (F)

PgeyT

subject to

Z X(P:) < wule),YVee B,£€T
P:ePr:i(ef)EP;:

X(P) > 0,YP.€ Pr

Given a static abstract flow = and a time horizon #, we can construct a dynamic abstract

flow by setting

X(P;)=x(P),YP € Pand0 <& <0—) 7(e),

eeP

known as a temporally repeated abstract flow (Kappmeier, 2015).
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CHAPTER 3

REVERSING LANES FOR EVACUATION

3.1 Introduction

To model the traffic flow in urban road networks using the network flow approach,
the road segments are taken as arcs and their intersections are taken as nodes of the
network. The direction of the traffic flow in a road segment is taken as the direction
of the corresponding arc. To optimize the flow during emergency evacuation, we take
hazardous areas as sources and the safe areas, where evacuees are to be transported, as

sinks. The corresponding network is often termed as an evacuation network.

Let (V, E') be an evacuation network with source nodes S, and sink nodes 7" (such that
SNT = &). Assuming that there are at most two arcs between any two nodes, we
denote the arc e directed from a node ¢ to a node j by (i,7). If u,7 : E — R, are
the capacity, and the travel time functions respectively, then we also write u (i, j) = uj,
and 7(i,j) = 7;; which represent the maximum number of traffic flow units that can
travel per unit time and the time taken by the flow to travel, respectively, from 7 to 7.
Such a network is denoted by N = (V, E,u,7,5,T). If S = {s},T = {t}, we denote
the network as N = (V, E,u, 7, s,t). If there is one source and one sink, the network
is termed as a two-terminal network, otherwise, it is termed multi-terminal. Further, we

assume that |V| = n, |E| = m.

To model the problems using an abstract network N, we can take the nodes or arcs of

N as the elements and the path system as the abstract paths (see Section 3.5).

3.2 Contraflow Models

In evacuation situations, if the direction of the usual traffic flow is reversed in
appropriate road segments, then the amount of the traffic flow towards the safe areas
can be increased. As a result, there is a decrease in the evacuation time of a given

number of evacuees.
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33 7,1 7,3
7,1 7,3
1,11,1 2,12,1
34 6,4 3,1
3,4 3,1 6,4 3,1
(a) Network V (b) Auxiliary network N’

Figure 5: Auxiliary network construction

Given an evacuation network N = (V| A, u, 7, s, t), contraflow models seek to identify
a set of arcs R C FE so that each (i,j) € R can be replaced by (j,4) to optimize the
flow. One of the important strategies to solve some of such problems is to solve the

corresponding flow problem in a modified network known as auxiliary network.

Definition 3.1 (Auxiliary network). The auxiliary network of N = (V| E, u, 7, s, t) with
1;; = T forall (i, j) € Eif (j,i) € E, is defined as the network N’ = (V, E' ./, 7', s, 1)
where

E"={(i,j) : (i,j) € Eor (j,i) € E},

the capacity function v’ : £/ — R is given by

Uyj if (j? Z) ¢ E
Ui = 4 Ui if (i,7) ¢ E

u;j + u;;  otherwise
and the travel time function 7’ : E — R is given by

Tij lf (Z,j) € E
Tij =

T:; otherwise.

Jt

This concept is depicted in Figure 5. Each arc label represents the capacity and the

travel time associated with the corresponding arc.

3.2.1 Maximum static/dynamic contraflow

Definition 3.2 (Maximum static contraflow). Given an evacuation network
N = (V,E,u,T,s,t), the maximum static contraflow (MSCF) is a maximum static

flow reversing the necessary arcs in .
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Definition 3.3 (Maximum dynamic contraflow). Given N = (V, E,u, 7, s,t) with a
time horizon 6, the maximum dynamic contraflow (MDCF) is the maximum dynamic

flow reversing the necessary arcs in E' at time zero.

Rebennack et al. (2010) developed procedures to find the maximum amount of static
flow in two-, multi-terminal networks, and dynamic flow in two-terminal networks,
if the arcs can be reversed. To solve the MSCF problem, they solve the maximum
static flow problem in the corresponding auxiliary network, find the chain and cycle
decomposition of the flow, remove the positive flow in cycles, and reverse such an arc
of the original network if the flow in the opposite arc of the auxiliary network exceeds
the capacity of the corresponding arc in the original network. To solve the MDCF
problem, a similar procedure is followed by finding the static flow corresponding to the

temporally repeated maximum dynamic flow in the auxiliary network.

3.2.2 Quickest contraflow

Definition 3.4 (Quickest contraflow). Let N = (V, E,u,7,s,t) be an evacuation
network with a supply @ at the s. A dynamic flow of value () with the minimum time

horizon, reversing the necessary arcs in F at time zero, is known as the quickest
contraflow (QCF).

To solve the QCF problem in the similar way the MDCF problem is solved, one needs
to find the quickest flow in the temporally repeated form. Some ways to find such a flow

are briefed below.

Searching algorithms: Let f be a maximum dynamic s—¢ flow with time horizon
6. Then vy(f), the value of f increases as 6 increases. Using this property, Burkard,
Dlaska, and Klinz (1993) develop various algorithms to find the quickest flow. The main
idea is to start with an interval [0;, 6,,] such that vy, (f) < Q < vy, (f), and search for
minimum 6* such that ve(f) > @Q. Their algorithms require multiple calls of solving
a minimum-cost circulation problem. The strongly polynomial algorithm suggested by

them has time-complexity of O(m? log® n(m + nlogn)).

Cost scaling algorithm: Using the fact that the temporally repeated maximum
dynamic flow with a time horizon 6 can be obtained by finding the static flow that
maximizes 0v(x) — >, ;cp Tijzi; (Ford & Fulkerson, 1958; Fleischer & Tardos,
1998), the following result is useful to compute the quickest flow.

Theorem 3.1 (Lin and Jaillet (2015)). Given an evacuation network
N = (V,E,u,71,s,t) with a supply Q) at s, the quickest flow problem can be

formulated as the fractional programming problem
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Q+ 2. j)er TiiTij

min (18)
v
subject to
v ifi=s
Z Tij — Z Tji = 0 ifieV\{st} (18a)
JeV IV —v  ifi=t
0 <z < w;V(i,j)ekE (18b)

If v 1s fixed in the problem stated in (18) becomes a minimum cost flow problem with
supply @ at s and demand () at t. With this observation, they derive the following
optimality conditions:

1) z is a minimum cost flow,

Q+> 23, jyeE Tij
v

i) dy > T > —dy,

where dg; and d;s are the lengths of the shortest s— path, and ¢—s path in the residual
network N7,

Based on these optimality conditions, (Lin & Jaillet, 2015) propose a cost scaling

algorithm, which is summarized below.

Given N = (V, E,u,T,s,t) with a supply @ at s, let = be a static flow with value v.
Node potentials 7 are introduced and the reduced cost ¢, = m; — ; + 7, is calculated for
each arc (e € N, with tail ¢, and head j, where N7 is the residual network corresponding
to x. When ¢, > —e, Ve € N7, the obtained flow z is called e-optimal. The following
are the steps of the algorithm, in brief.

1. Initialize: m; = 0,Vi € V,x, =0,Ve € F,and ¢ = C' = maxca{7.}.

2. Refine: The 2e-optimal flow is modified to an e-optimal one by assigning the flow
in the arcs of NV with ¢, < 0 to their capacity, assigning zero flow in the arcs with
ce > 0, then pushing flows from nodes with excess flow through the arcs in the

residual network N7, relabeling their potentials if required.

3. Reduce Gap: Set extra flow at s and push the admissible flow ultimately to ¢
with arcs in N*, and relabel the potential of nodes if required to reduce the gap

between 0 = [Q + ) T.xc]/v and w, — 7, by at least Tne.
After Step 3, € is scaled by %, and Steps 2 and 3 are repeated unless € < 8%1'
4. Saturate: If 0, obtained from the above-mentioned scaling phases, is more than

the time (cost) in a shortest simple path from s to ¢ in the residual network N*, the
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flow is saturated by sending maximum flow from s to ¢ in a subnetwork formed

only by those arcs which are on some shortest path from s to ¢ in N*.

The time complexity of the cost-scaling algorithm is O(n? log(nC)).

Cancel-and-tighten algorithm: The main idea of the algorithm is to modify the cost
scaling algorithm replacing Step 2 with Cancel and Tighten steps.

* Cancel: Find a cycle in N with only admissible arcs (an arc e € N* is admissible
if its reduced cost ¢, < 0) and push a flow equal to minimum residual capacity of

its arcs. Repeat the process until there remains no such cycle.

* Tighten: For each node i, compute the maximum length h(i) from nodes with no

entering admissible arc. Replace 7; by m; + <h(i) and reduce € to (1 — < )e.

The Cancel Steps and the Tighten Steps are repeated iteratively until € reduces to €/2.
Then the Reduce Gap step reduces the gap between § = [Q+ >
by at least (3n + 1)e.

. Toxe] /v and mg — 7y

The above-mentioned steps are performed until ¢ becomes smaller than 1/(4n), and
finally the Saturate step is performed as in the cost scaling algorithm. The complexity
of this algorithm is O(nm?log®n). For details of the algorithms, we refer to Lin and
Jaillet (2015) and Saho and Shigeno (2017).

Using a quickest flow algorithm as a subroutine, we construct Algorithm 1 to solve the
quickest contraflow problem, and prove its correctness and discuss the complexity. The

results are based on our publication Pyakurel, Nath, and Dhamala (2018).

Algorithm 1: Quickest contraflow algorithm

Input : Evacuation network N = (V, E u, 7, s,t) with a supply ) at s

Output: Quickest contraflow in N

Construct the auxiliary network N' = (V| E' u/, 7', s, t).

Find a static flow x and the time horizon #* corresponding to a temporally repeated
quickest flow in N’ with supply @ at s.

Decompose x obtained in Step 2 into chain and cycle flows. Update = by removing
cycle flows.

Reverse (i, j) € Eiff (j,i) € Eand z;; > uj; or (j,4) ¢ E and xj; > 0. Quickest
flow in reconfigured N is the temporally repeated flow corresponding to by = with
the time horizon 6*.

Theorem 3.2. Algorithm I solves the QCF problem optimally.

Proof. First, we will prove that the algorithm guarantees a feasible dynamic flow in the
transformed network after arc reversal. For this we have to prove that the static flow

defined by x in the transformed network is feasible. Since removal of cycle flows in
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Step 3 assures z to be positive either in (4, 7) or in (j,7) but not in both, and = does
not exceed the capacity of the corresponding arc even after the arc reversal (because
after the reversal of (j,1), the capacity of (¢, j) becomes w;; + uj;). Next, we have to
show that the flow is optimal. Since we solve the quickest flow problem in the auxiliary
network N’, the flow is optimal in N’. Since the removal of a positive cycle flow retains
the value of the flow and does not increase the total cost of the flow, the updated flow is

still optimal in N’ and hence it is optimal in IV after the arc reversals. [

Application of the cost-scaling algorithm or the cancel-and-tighten algorithm,
discussed above, in Step 2, enables the solution of QCF problem, respectively, within a
polynomial and a strongly polynomial time-complexity of a minimum cost flow
problem. The following theorem gives the formal proof of the strongly polynomial

time-complexity.

Theorem 3.3. The QCF problem can be solved in O(nm?log® n) time.

Proof. Consider Algorithm 1 to solve the problem. Step 1 of the algorithm can be
performed in O(m) time. With the application of the cancel-and-tighten algorithm of
the quickest flow Step 2 takes O(nm?log®n) time. Flow decomposition in Step 3
takes O(mn) time (Ahuja, Magnanti, & Orlin, 1993). Step 4 can also be done in O(m)
time. This shows that the complexity of the algorithm is dominated by the complexity
of Step 2 which is O(nm? log® n). O

3.2.3 Computational results

To compare the tests before and after contraflow configuration in evacuation planning,
we consider a situation where evacuees are to be evacuated from a single source (e.g.
evacuees at a place of some event or evacuees gathered at a place after earthquake etc.)
to a single sink (e.g. a bus park or a train station, etc.). For computational experiments,
we construct a network of 24 nodes and 76 arcs (38 two way links) and choose the
capacities of arcs between 1 to 3 cars per second with travel time between 5 minutes to
10 minutes (the network topology of the considered network is given in Appendix A.1).
The results are published in Pyakurel et al. (2018).

Taking the number of evacuee-cars from 500 to 50000 (with a gap of 500), we find
that the difference between the quickest time before and after contraflow configuration

increases with the increase in the number of cars (Figure 6).

In the same set-up, the value of the static flow rate, v(x), after contraflow is found
higher than that before contraflow (Figure 7), maintaining a constant difference after

certain level of number of cars (10000 in this case). With only 29% of the link reversals,
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the percentage of decrease in the quickest time is found 42% as the number of cars reach
50000 (Figure 8).

Next we randomly choose the number of evacuee-cars between 1 to 50 (in Thousands),
capacity of an arc between 1 to 3 cars per second and travel time associated with arc
between 1 to 10 minutes, and run 50 such instances (Figure 9a). The quickest time is
found decreased by up to 62% with an average of 39.24 and standard deviation of 11.49.
In this case, the average decrease in quickest time is significantly less than 50% (t stat
= —6.62, P-value(one-tailed) = 0.000)). The flow rate is found increased by as high as
250%. The arc reversals range from 7.89% to 34.21%.

Keeping the number of evacuee-cars fixed to 100000 and randomizing other
parameters as before (Figure 9b), the quickest time is found decreased highest by 69%
with only 13% link reversals. The average of decrease in the percentage of quickest
time is found 48.84 with standard deviation 10.12, and the arc reversals ranging from
13.16% to 31.58%. The average decrease in percentage of quickest time in this case is
not significantly less than 50% (t-stat = —0.572, P-value(one-tailed) = 0.2863).

For a case study, we consider the road network of Kathmandu city inside ring road,
consisting of major-roads (Fig 10 (a)). The evacuation is to be done from Pashupati
Nath region (source), where a large gathering of people takes place in various religious

occasions, to Tribhuvan University region (sink), where there is a sufficient open space.
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For the auto-based evacuation

planning, we assume the capacity of each link ranging from 2 cars per second to 4 cars

per second according to the width of the link. The travel time between any two nodes is

as provided by Google Maps data.

Some of the computational results are listed in Table 1.

Table 1: Quickest time and flow comparison of Kathmandu network (before and after
contraflow configuration)

Quickest time (minutes)

Quickest flow rate (per minute)

No. of cars Before After Before After
1,000 33.33 29.17 120 240
10,000 57.33 46.56 480 720
20,000 78.17 57.33 480 960
30,000 99.00 67.75 480 960
40,000 119.83 78.17 480 960
50,000 140.67 88.58 480 960

Although the routes of the quickest flow depend on the value of (), they remain fixed

after () attains a sufficiently large value. In the above-mentioned case study, the routes

of the quickest flow after contraflow configuration for () > 12000 are given in Table 2.
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Figure 10: (a) Kathmandu network (b) Quickest contraflow solution

Table 2: Routes of the quickest flow solution for Kathmandu network (¢) > 12000)

S.N. Routes

1 Source — Narayan Gopal Chowk — Lainchour — Sorhakhutte —
— Bishnumati Track — Kalimati — Kalanki — Sink
Route 1 up to Kalimati — University Path — Sink

3 Source — Gaushala — Kamal Pokhari — Teendhara Marga — Durbar Marga—
—Bhadrakali — Sahid Gate — Tripureshwar — Kalimati — Kalanki — Sink
Route 3 upto Kalimati — University Path — Sink

5  Source — Gaushala — Purano Baneshwar — Putalisadak — Thapathali —
— Kupondol — Jawalakhel — Ekantakuna — Dhobighat — Sink
Route 5 upto Thapathali — Tripureshwar — Kalimati — Kalanki — Sink
Route 6 upto Kalimati — University Path — Sink

8  Source — Koteshwar — Satdobato — Sink

As expected, because of the contraflow reconfiguration, the evacuation time decreases,

and flow value increases significantly as the number of evacuees, and the network

capacity increases.

Some instances show that solutions without contraflow behave

poorly if the lane direction do have a large capacity towards the source. We also notice

that reversing complete arcs towards the sink unknowingly does not improve the

solutions after a certain percentage of their reversals.

Meaning that there should be
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instance dependent bound of the number of arcs to be reversed.

The coding of the above-mentioned computations is done in Python 3.6 and run in 64-
bit Windows 10 operating system with Intel® Core™ i5 processor and 4GB RAM. The
running time taken by our tests varies from few seconds for small-scale problems to a
few minutes for large-scale problems (average running time on the Kathmandu network
considered here is 98.5 seconds). Therefore, they are applicable in response or planning

phases of the evacuation planning.

3.3 The Partial Contraflow Approach

In a transportation network, the reversal of an arc directs the traffic flow on the
road-segment opposite to the pre-assigned direction. Since the capacity of an arc is
proportional to the width of the road segment it represents, the portion of the road
segment corresponding to the remaining capacity of the arc remains unoccupied by the
flow and can be used for other purposes, e.g. to place the facilities to help evacuation.
We denote the remaining capacity or the unused capacity of an arc (i, j) by r;;. The
problem of reversing a road segment up to the necessary capacity is termed as the

partial contraflow problem (Pyakurel, Nath, Dempe, & Dhamala, 2019).

3.3.1 Static partial contraflow

In this section, we consider the partial contraflow problems corresponding to the static
flow problems. Corresponding to the maximum static contraflow problem, we
introduce the maximum static partial contraflow (MSPCF) problem (Definition 3.5)
and corresponding the lex-maximum static flow problem, we introduce the
lex-maximum partial contraflow problem (LMSPCF) (Definition 3.7). Thereafter,
polynomial time algorithms are presented to solve these problems.

Definition 3.5 (Maximum static partial contraflow). Given N = (V| E, u, 1,5, T), the
maximum static flow by reversing the necessary arcs in £ partially, recording the unused

capacities, is the maximum static partial contraflow (MSPCF).

To solve MSPCF problem, we solve the maximum static flow problem in the auxiliary
network, remove the positive flows in cycles, if any, reverse the road-segments up to
the necessary capacities, and record the capacities of the segments not used by the flow.

The procedure for a single-source-single-sink network is presented in Algorithm 2.

We prove the correctness of the algorithm in Theorem 3.4 and then discuss the

complexity of MSPCF problem.

Theorem 3.4. In a single-source-single-sink network, Algorithm 2 computes the
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Algorithm 2: MSPCF algorithm

Input : Evacuation network N = (V, E | u, 7, s,t)

Output: Maximum static partial contraflow in NV

Construct the auxiliary network N' = (V| E' u/, 7/, s, 1).

Find the maximum static flow z in N'.

Decompose x into chain and cycle flows. Update = by removing cycle flows.

Reverse (j,1) € E proportional to the capacity x;; — w;; iff z;; > u,;, u;; replaced
by 0 whenever (4, j) ¢ E. In reconfigured N, maximum static flow = x.

For each (i, j) € B, if (i, j) is reversed, then r;; = uj; — ;; and 7;; = 0. If neither
(¢,7) nor (j,1) is reversed, r;; = u;; — ;;.

maximum static partial contraflow and records the unused capacities correctly.

Proof. First we show that the flow x computed by the algorithm is feasible in /V after
reconfiguration. Then we show that x is optimal and the unused capacities are recorded
correctly. Because of the removal of cycle flows in Step 3, for each (i, j) € FE, either
xi; = 0orxj;; = 0. If x;; > w,; then (j,4) is reversed proportional to the capacity
x;j — ug; in Step 4, and hence = becomes feasible in the reconfigured network. It is
clear that z, in Step 2 is optimal in N'. Because of the conservation of flows at the
intermediate nodes, the removal of cycle flows does not change the value of the flow

updated in Step 3. Hence, x is optimal in N also after reconfiguration.

For the arcs (i, j), (j,7) between nodes 7 and j, it is evident that either only one of them
is reversed or both the them are not reversed. If (4, j) is reversed, it clearly indicates that

xj; > uj; there is no capacity of (j,7) unused, i.e. r;; = 0, and

rig = uig— (T — ugi)
= uij + Uji — xji
P / JE— ..

If both are not reversed, then z;; < u,;; meaning 7;; = u;; — T;;. [

Steps 1, 4 and 5 of Algorithm 2 can be performed in O(m) time. Step 3 takes O(mn)

time.

The time complexity of Step 2 is the time complexity of a maximum static flow
algorithm. Maximum static flow algorithms have a long history but are still under
study. The algorithms can be divided into two groups — augmenting path algorithms,
and pre-flow push algorithms. An augmenting path with respect to a static flow z is a
directed path from the source s to the sink ¢ in the residual network N*. A static flow z
is maximum if and only if there does not exist an augmenting s—t path. Sending the

flow along a flow augmenting path is referred to as flow augmentation. Following the
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labeling algorithm which runs in pseudo-polynomial time O(mnU), where
U = max{u;; : (i,7) € E}, by Ford and Fulkerson (1962), there exist several
improvements in the augmenting path algorithms. For example, the capacity scaling
algorithm augments flows along paths with sufficiently large residual capacity and runs
in O(mnlogU) time; the shortest augmenting path algorithm, which augments the

flows along shortest augmenting paths, runs in O(mn?) time (Ahuja & Orlin, 1991).

Preflow-push algorithms relax the flow conservation constraints at the intermediate
steps, seek out the shortest paths, but send flows on individual arcs from active nodes
(nodes with positive excess flow) rather than on the s—t paths. For each node, it
maintains a distance label which, originally, is the shortest distance of the node from
the sink. The label of the source node is maintained at n. A preflow-push algorithm
selects an active node ¢ with a label [, and either pushes the flow to a node with label
[ — 1, or relabels i by [ + 1. The first preflow-push algorithm with running time O(n?)
is due to Karzanov (1974). A generic pre-flow push algorithm runs in O(mn?) time
(Goldberg & Tarjan, 1988). Among the several specific implementations of the
algorithm, FIFO (first in first out) preflow-push algorithm Goldberg (1985) examines
the active nodes in the FIFO order runs in O(n?®) time, highest-label perflow push
algorithm (Goldberg & Tarjan, 1988), which examines the active nodes with the
highest distance label, runs in O(n?/m) time, and the excess scaling algorithm (Ahuja
& Orlin, 1989), with running time O(mn + n?logU), performs push/relabel
operations at nodes with sufficiently large excesses and, among these nodes, selects

node with the smallest distance label.

Among the various improvements in the algorithms to solve maximum static flow
problem, the algorithm by Orlin (2013), solves the maximum flow problem in O(mn)

time if m < n'0,

In this way, we see that the running time of Algorithm 2 is dominated by the running
times of Step 2 and Step 3. The maximum static flow in a multi-source-multi-sink
network N = (V| E, u,7,S,T) can be computed by adding two nodes s*,¢* to N such
that ugs = 00,Vs € S and uy« = o00,Vt € T and using the single-source-single-
sink algorithm considering s* as the source and t* as the sink. The complexity of this
computation remains the same in big O notation. Incorporating this idea in the MSPCF

algorithm, we have the following result.
Theorem 3.5. The MSPCF problem can be solved in strongly polynomial time.
Now we present an example to illustrate the working of Algorithm 2.

Example 3.1. Consider an evacuation network N in Figure 11(a) in which s is the

source and ¢t is the sink. The arc labels represent capacity and traversal time. Although
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(a) Network V

(b) Auxiliary network N’

Figure 11: Evacuation network in Example 3.1
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(a) Maximum static flow in N’ (b) Max static flow in NV after reconfigration

Figure 12: MSPCF solution
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arc traversal time is not required for the static flow problems, we consider them to use
the network in examples where the time is required. The maximum static flow value
in this network is 7 (2 via path s—b—t, 3 via s—c—t, 1 via s—a—d—t, and 1 via s—a—c—b—
t). Figure 11(b) represents the auxiliary network N’ of N. The maximum static flow
computation is shown in Figure 12(a). It can be seen that the value of the maximum
static flow in N’ is 12 (2 via path s—b—t, 5 via s—c—t, 2 via s—a—d—t, and 3 via s—a—c—
b—t). The network NN after partial contraflow configuration is shown in Figure 12(b).
Arcs (a, s), (c,a), (b, c), (t,c), (t,d) are reversed completely. The arc (c, s) is partially
reversed upto the capacity 2, and the arc (d, a) is partially reversed upto the capacity 1.

The unused capacities are: rys = 1'es = Tgq = 1, Teqd = Tge = 2.

In a multi-source-multi-sink network N = (V, E,u,7,5,T), let Sy C S,Ty C T'. For
a given static flow = in N, we denote the maximum amount of flow that leaves S, by

v°°(z) and the maximum amount of flow that enters Ty is denoted by v7°(x).

Definition 3.6 (Lexicographic maximum static flow). Consider an evacuation network
N = (V,E,u, 7,5, T) with multiple sources or multiple sinks, such that SNT = @.
LetT} € ---,T, C T, then a maximum flow x that delivers a flow of value vTi(x)
into each T;(i = 1,---p) is called a lexicographic maximum flow on the sinks. One
can define a lexicographic maximum flow on the sources in a similar fashion (Minieka,
1973).

Construction of a lexicographic maximum static flow: Minieka (1973) proved the
existence of the lexicographic maximum flows constructing such a flow iteratively in a
network. To construct the flow on sinks, for the requirement of 7}, two extra nodes s*
and t*, arcs (i, s*), (s*,j) foreach: € T'\ (T7U---UTy),7 € S, and arcs (I, t*) for each
l € TyU--- T} are added. The newly added arcs are assigned infinite capacity. Initiating
with the flow constructed in the previous iteration, Ford and Fulkerson algorithm is
applied taking s* as the source and ¢* as the sink unless the flow is no more improved.
Similar idea can be used to construct such a flow on sources. Details can be found in
Minieka (1973).

Definition 3.7 (Lexicographic maximum static partial contraflow). Given a
multi-source-multi-sink network N = (V| FE,u,7,5,T), a lexicographic maximum
static partial contraflow (LMSPCF) is the lexicographic maximum flow (on the sinks
or on the sources) reversing the necessary arcs in £ partially, recording the unused

capacities.

To solve the LMSPCF problem, we present Algorithm 3. The idea is similar to that of
Algorithm 2.

Analogous to Theorem 3.4, we can prove:
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Algorithm 3: LMSPCF algorithm

Input : Evacuation network N = (V. E,u,7,5,7),SNT = &

Output: Lexicographic maximum static partial contraflow in NV

Construct the auxiliary network N’ = (V, E' v/, 7', S, T).

Find the lexicographic maximum static flow x (on sources or sinks) in N'.

Decompose x into chain and cycle flows. Update = by removing cycle flows.

Reverse (j,1) € E proportional to the capacity x;; — w;; iff z;; > u,;, u;; replaced
by 0 whenever (i, j) ¢ E. z = lexicographic maximum static flow in reconfigured
N.

For each (i, j) € B, if (i, j) is reversed, then r;; = uj; — ;; and 7j; = 0. If neither
(i, 7) nor (j,1) is reversed, r;; = u;; — x;;.

Theorem 3.6. Algorithm 3 solves the LMSPCF correctly.

Theorem 3.7. The LMSPCF problem can be solved in a strongly polynomial time.

Proof. As in Theorem 3.5, Steps 1, 4 and 5 of Algorithm 3 can be performed in O(m)
time, and Step 3 takes O(mn) time. The lexicographic maximum flow in Step 2 can
be performed using the flow construction suggested in Minieka (1973) discussed before
Definition 3.7 in which Ford Fulkerson’s algorithm is called in each iteration. The
number of iterations is bounded by the number of sinks (sources) for the lexicographic
maximal flows on sinks (sources). Using a strongly polynomial time algorithm (see the
discussion before Theorem 3.5) instead of Ford Fulkerson’s algorithm in each iteration,

we can achieve a strongly polynomial time algorithm for LMSPCEF. 0

Example 3.2. Consider an evacuation network, as shown in Figure 13 with a source set
S = {s1,s2}, and a sink set 7" = {t1,t9,t3}. If we prioritize the sinks as ¢y, t, 3, i.e.
Ty = {t1},To = {t1,t2},T3 = T, then an optimal solution with a partial contraflow
configuration is shown in Figure 14(a). The maximum flow value at ¢, is 4, that at ¢, is
3, and at t3, 7. Arcs (t1,a), (t2,b), (b, so) are reversed fully, and each of (b, a), (3, b) is
reversed upto the capacity 1. The corresponding solution for the prioritization ¢4, t3, to,
ie. Ty = {t1},To = {t1,13},T5 = T is shown in Figure 14(b). In this case, the
maximum flow values are 4 at ¢;, 8 at t3, and 2 at 5, arcs (t1,a), (t3,b), (b, s2) being

reversed fully, and each of (b, a), (t2, b) being reversed partially up to the capacity 1.

3.3.2 Dynamic partial contraflow

If we incorporate partial contraflow approach in the dynamic flow (flow over time)
problems, we refer to the resulting problems as dynamic contraflow problems. We

begin with the maximum dynamic contraflow problem.

Definition 3.8 (Maximum dynamic partial contraflow). Given an evacuation network
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Figure 13: A network with source set S = {s1, 2}, sink set 7' = {¢;,t5, 3}
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N = (V, E,u,,s,t) with a time horizon 6, the maximum dynamic partial contraflow
(MDPCEF) is the maximum dynamic flow reversing the necessary arcs in £ partially, at

time zero, recording the capacities of the arcs not used by the flow.

To solve MDPCEF, we solve the maximum dynamic flow problem (see problem (37),
page 102) to identify static flow which gives a temporally repeated dynamic flow, and
then reverse the arc whose reverse arc carries more flow than its capacity, as in the case

of static partial contraflow problems. The procedure is given in Algorithm 4.

Algorithm 4: MDPCF algorithm

Input : Evacuation network N = (V| E, u, 7, s,t), with a time horizon 6

Output: Maximum dynamic partial contraflow in N

Construct the auxiliary network N' = (V| E' ', 7/, s, t).

Find a static flow = in N’ corresponding to the temporally repeated maximum
dynamic flow with time horizon 6.

Decompose z into chain and cycle flows. Update x by removing cycle flows.

Reverse (j,¢) € E proportional to the capacity x;; — u;; iff x;; > w;;, w;; replaced
by 0 whenever (i, j) ¢ E. In reconfigured N, maximum dynamic flow =
temporally repeated dynamic flow induced by x with the time horizon 6.

For each (7, j) € E, if (4, ) is reversed, then 7;; = uj; — xj; and rj; = 0. If neither
(¢, 7) nor (j,1) is reversed, r;; = u;; — ;;.

The feasibility of Algorithm 4 can be established by arguments analogous to those given
in the proof of Theorem 3.2. The crucial step of this algorithm is Step 2 which requires
to calculate the static flow, the temporal repetition of which gives a maximum dynamic
flow in the auxiliary network N’. For a time horizon 6, this can be done by finding the
static flow  that maximizes 6v(x) — >_; ;< Tij®;; Which is equivalent to minimizing
—0v(z) + Z(i, ek TijTij (Ford & Fulkerson, 1958). Hence, x in Step 2 can be obtained
by adding an extra arc (¢, s) with 7, = —0, u;, = oo to N’ and solving a minimum cost
circulation problem taking 7’ as the cost. A minimum cost circulation is a special type

of minimum cost flow.

In a network N with supplies and demands associated with its nodes, for any real
number 7; associated with a node i in V., a reduced cost associated with each (7, j) in
N, is defined as

Cij = Cij — T +

where c¢;; is the cost associated with the arc (i, j). We write C' = max{¢;; : (i,j) € £}
as mentioned earlier also. A solution x of a minimum cost flow problem, is optimal if

and only if the following equivalent conditions hold.

» Negative cycle optimality conditions: /N does not contain a negative cost directed

cycle.
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* Reduced cost optimality conditions: ¢f; > 0 for all (4, j) € N,.

» Complementary slackness optimality conditions:
;> 0= 1 =0,
0 < 245 < wyj :>cfj:O,and
o < 0 = mj; = uyj.

The algorithms of solving the minimum cost flow problem are based on these optimality

conditions.

Since a minimum cost flow problem is a linear programming problem, the simplex
method can be used to solve it but a general simplex method may not be practically
efficient. Network simplex algorithm (Dantzig, 1998), a highly efficient algorithm in
practice, exploits the special structure of the problem interpreting the core concepts of

the simplex method as network flow operations.

The primal-dual algorithm (Ford & Fulkerson, 1962) maintains a pseudoflow
satisfying the optimality conditions and attempts to reduce primal infeasibility by the
maximum amount solving a maximum flow problem. The successive shortest path
algorithm (Jewell, 1958) maintains a pseudoflow satisfying the optimality conditions
and augments the flow along the shortest paths from excess nodes to deficit nodes in
the residual network corresponding to the pseudoflow, runs in pseudopolinomial time.
However using capacity scaling (Edmonds & Karp, 1972), one can achieve polynomial
time running time. A version of this algorithm by Orlin (1993) runs in
O(mlogU(m + nlogn)) time. The enhanced capacity scaling algorithm by Orlin
(1993) runs in O(mlogn(m + nlogn)) time. Augmenting the flow along negative
length directed cycles in the residual network, the cycle canceling algorithm by Klein
(1967) achieves the optimal flow as soon as there remains no negative cost cycle.
Although, it runs in pseudopolynomial time, among the improved versions of it, the
minimum-mean cycle canceling algorithm by Goldberg and Tarjan (1989) runs in a
strongly polynomial O(n?m?logn) time, and using the dynamic tree data structure,
their cancel-and-tighten algorithm runs in O(nm logn min{log(nC), mlogn}) time
for integer arc-costs, and in O(nm?log® n) time for arbitrary real-valued arc costs. An
adaption of the pre-flow push algorithm of maximum flow, the implementation by
Goldberg and Tarjan (1987) of the cost scaling algorithm originally given by Rock
(1980) uses O(log(nC')) max flow operations.

The algorithms mentioned above are only a few of the minimum cost flow algorithms
available in literature. Although the problem is well known and well solved, research in
the area is still active, the current work by Hu, Zhao, Liu, Liang, and Ma (2020) is an

example.
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(a) Optimal static flow in N’ (b) Optimal static flow in IV after reconfigration

Figure 15: MDPCF solution, § = 6

Use of any of the available strongly polynomial time algorithm in Step 2 makes the

running time of Algorithm 4 strongly polynomial and we can safely say that:
Theorem 3.8. The MDPCF problem can be solved in strongly polynomial time.

Example 3.3. Consider the network in Figure 11(a) again. For § = 6, the value of the

maximum dynamic flow is 18, described as follows.

Path (P) | 7(P) | 27 | § — 7(P) | Dynamic flow value
s—b—t 2 2 4 8
s—c—t 3 3 3 9
s—a—c—d—t 5 1 1 1

To find the solution to the MDPCF problem, first we add the arc (¢, s) with wu,, =
00, Tys = —6 to N’ and find the minimum cost circulation on it. In this way, we get a
static flow in N’ corresponding to the temporally repeated dynamic flow as shown in
Figure 15(a). We remove the cycle flow in the cycle a—c—a, and the resulting flow in
N after reconfiguration is shown in Figure 15(b). The value of the maximum dynamic

flow after reconfiguration is 30 as described in the following table.

Path (P) | 7(P) | 2¥ | § — 7(P) | Dynamic flow value
s—b—t | 2 3 4 12
s—c—t 3 5 3 15
s—c—d-t | 4 1 2 2
s—a—c—d—t 5 1 1
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The arcs (b, s), (¢, s), (t, ¢), (t, d) are to be reversed to the full capacity.

Definition 3.9 (Quickest partial contraflow). Given N = (V, E, u, 7, s,t) and a supply
@ at s, the quickest partial contraflow (QPCF) is the quickest flow allowing the arcs to
be reversed partially, at time zero, and recording unused arc capacities.

We can use the procedure in Algorithm 1 to solve QPCF replacing Step 4 by that of
Algorithm 4 and adding Step 5 of Algorithm 4 at last. The correctness of the algorithm
can be justified similarly. As in the proof of Theorem 3.3, we can show that the QPCF
problem can be solved in O(nm? log” n) time. Hence, we have:

Theorem 3.9. There exists a strongly polynomial time algorithm to solve the QPCF.

3.4 Orientation Dependent Transit Times

So far we have considered situations in which the time of travel on an arc remains same
after its reversal. There are situations when the time of travel varies when the direction
of the traffic flow is reversed in road networks depending on the topography, etc. To
capture such a situation, we consider travel time functions 7, T .FE > R For each
e € E, with tail i and head j, 7(e) denotes the arc transit time from ¢ to j and 7 (e)

denotes transit time from j to .
Without loss of generality, we make the following conventions.

1. Whenever (i,j) € F, there is (j,7) € E. This can be done, for our purpose, by

assigning uj; = 0 if such an arc does not exist.

2. Defining 7(j,i) = 7 (i,7), we assume the existence of only one travel time

function 7 depending on the orientation of arcs.

Remark 3.1. In case the above-mentioned conventions are not satisfied, we can use

suitable network transformations to meet the requirements.

Example 3.4. Consider a network in Figure 16 (1). The arc labels represent the capacity
of the arc and transit time on the direction of the arc. For a time horizon of 7 units, a
maximum of 8 units of flow (1 along s—a—d twice, 1 along s—b—d thrice, 1 along s—a—b—d

thrice) can be sent from s to d without allowing arc reversals.

If (b, a) is reversed and the transit time is kept intact (Figure 16 (ii)), the maximum of 10
units of flow (1 along s—a—d twice, 1 along s—b—d thrice, 1 along s—a—b—d (that contains

original (a, b) thrice), and 2 along s—a—b—d (that contains (b, a) reversed) once).

If the transit time depends on the orientation, when (b, a) is reversed its transit time
becomes that of original (a, b) (Figure 16 (iii)). In this case the maximum of 14 units of

flow (1 along s—a—d twice, 1 along s—b—d thrice, 3 along s—a—b—d thrice). In this case,
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Figure 16: Different cases of arc reversals

we can add the capacities of (a, b), (b, a) and replace the two arcs by a single arc (a, b).

If (a,b) is reversed, however, the maximum flow value reduces to 5 (Figure 16(iv)).

To solve the problems of optimizing the flow with arc reversals in a network with
orientation dependent transit times, we construct the auxiliary network, as described in

the following definition.

Definition 3.10. Given N = (V, E, u, T, s, t), with orientation dependent transit times,

we define the auxiliary network as N' = (V' E' u/, 7', s, t) in which
1. V=V,E'=F
2. V(i,j) € A u/(4,7) = u(i, j) + u(d, )
3. V(i,5) € A, 7'(i,7) = 7(3, )
Constructing the auxiliary network as given in Definition 3.10, the contraflow

algorithms discussed above work well to solve the corresponding problems with

orientation dependent transit times (Nath, Pyakurel, & Dhamala, 2021), and we have

Theorem 3.10. The maximum dynamic contraflow problem and the quickest
contraflow problem, with orientation dependent transit times, and the corresponding

partial contraflow problems can be solved in strongly polynomial times.
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3.5 Contraflow in Abstract Networks

In Section 2.4, we have seen that flows in abstract networks generalize the flows in
(classical) networks. The concept of contraflow in abstract networks has been
introduced by Pyakurel et al. (2017). In this Section, we adapt the idea to design partial
contraflow algorithms in abstract networks. The results are based on our publication
Pyakurel, Nath, and Dhamala (2019).

To model an evacuation problem using abstract network, we represent a portion of the
road between two intersections by an element pair (?, <€) representing road segments
with opposite directions of traffic flow. Let S, 7T be the set of terminals (sources and
sinks) respectively. For s € S,t € T, we denote the collections of s—t paths by ﬁ and
that of ¢—s paths by % We assume that for each ? = {s,e1,€9,...e,,t} € ﬁ, there
is P = {t,el e ,...e},s} € 5 and vice versa, where if ¢; = ¢, then ¢, = ‘& and
ife; = (E, then e, = . We write ? = ﬁ U <9_Z and represent the evacuation network
by N = (€, ﬁ, u, 7,5, T) where u, T are capacity, and travel time functions. We also
assume that 7(‘e’) = 7(€), 7(s) = 7(t) = 0Vs € S,t € T, and that (5,?) is an
abstract network. In a single-source-single-sink network with S = {s}, 7" = {t}, we

write the network as N = (&, ?, u, T, 8, t).

To design the algorithms for contraflow, with a point of view that all —s paths can be
reversed, we make use of the auxiliary network N = (g, P.u,7, 8, T) of the
evacuation network N' = (&, ?, u,,S,T) as follows. The element set £ consists of
all the elements of S,7" and each pair of elements (?, ?) from & replaced by an
G

element e. We replace € and ‘e in each path in ﬁ by e to get a collection of s— paths

. The travel time and capacity of € in the transformed network are, respectively,
7(e) =7(€¢) = 7(%€) and u(e) = u(€) + u(e)

= = —
It is easy to check that (£, &) is an abstract network if (£, &) is an abstract network.

Example 3.5. Let us consider an evacuation network as shown in Figure 11(a). Take

the element set as
E = {s,t, sa,as, sb,bs, sc, cs, ac, ca, ad, da, be, cb, bt tb, cd, de, ct, te, dt, td}

where the elements 77, ji represent the two-way road segment between ¢ and j, s is

the source element and ¢ is the sink element. We consider the collection of s—t paths,

ﬁ = {ﬁaﬁgaﬁ;'”?l4}7

explicitly, as

where
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Figure 17: Auxiliary abstract network in Example 3.5

)

?1 = (s, sb,bt, 1), ?2 = (s, sc, ct, t), ?3 = (s, b, bc, ct,t),

?4 = (s, sa,ac, ct,t), ?5 = (s,sc,cb, bt t), ?6 = (s,sa,ad,dt,t),
?7 = (s, sc,cd, dt, t), ?8 = (s, sb,bc, cd, dt, t), ?9 = (s, sa,ac,cb,bt,t),
?10 = (s, sa,ad,dc,ct,t), 311 = (s, sc,ca,ad,dt,t), ?12 = (s, sa,ac,cd, dt,t),

?13 = (s, sb,bc, ca,ad, dt,t), ?14 = (s, sa,ad,dc, cb,bt,t).

In the auxiliary abstract network as shown in Fig. 17, the element set becomes
£ = {s,t,3a, sb,5¢,ac, ad, bc, bt cd, ct, dt}

and the set of paths & = {P,,--- , P4} where ij € Py is obtained by replacing ij and
ji in Fk, For example, Py, = {s,5¢,ac, ad, dt,t}, P, = {s,3a,ac,cd, dt,t}. We see
that the paths in & satisfy the switching property, e.g., Py, and P, intersect at ac and
P7; C Py X% Py, Pg C Py X% Pyy.

If v : & — Ry is a static flow in the abstract network N' = (€, P, u, 7, S, T), then we
define x : £ — R by
xe)= Y ax(P)Vee& (19)

pPeP:.ecP
which is the amount of flow that is assigned to e. Now, we present Algorithm 5 to solve

maximum static partial contraflow problem in abstract networks.

Applying the algorithm of Kappmeier (2015) to find the lexicographic maximum static
flow in Step 2, we can easily convert Algorithm 5 to solve the lexicographic abstract
maximum static contraflow problem if the terminals have orders with the restrictions

mentioned in Kappmeier et al. (2014).

According to Kappmeier et al. (2014), in an abstract network (£, &), the maximum
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Algorithm 5: Abstract maximum static partial contraflow algorithm

Input : Evacuation network N = (&, ?, u, 7,5, T) such that (&, ?Z) is an
abstract network
Output: Abstract maximum static partial contraflow
Construct the auxiliary network N = (£, 2, 4,7, S, T).
Find abstract maximum static flow « in A/ using the algorithm of McCormick
(1996).
For each € € &, calculate the unused capacity r(€) = @ — x(&).

dynamic abstract flow problem with time horizon € (in the temporally repeated form)

can be solved by solving the following weighted abstract maximum flow problem

max Z [0—27’(6) z(P) (20)
Pez ecP
subject to
Y w(P) < ufe),Vee& (20a)
PeP.ecP
z(P) > 0,YPe P (20b)

Problem (20) can be solved by using the algorithm given in Martens and McCormick

(2008). Using their algorithm as a subroutine, we construct Algorithm 6.

Algorithm 6: Abstract maximum dynamic partial contraflow algorithm

Input : Evacuation network N = (&, ?, u, 7,5, T) such that (&, ?) is an
abstract network, and a time horizon 6

Output: Abstract maximum dynamic partial contraflow

Construct the auxiliary network N = (£, 22, ,7, S, T).

Solve the problem (20) in A/ using the algorithm of Martens and McCormick
(2008) to find the abstract static flow .

For each € € &, calculate the unused capacity 7(¢) = u — x(€).

The abstract dynamic partial contraflow f can be constructed using

f(Pe)=2(P),0<E<0=) 7(e)

eecP

Since the running times of Step 2 of Algorithm 5 and Algorithm 6 is polynomial, we

conclude the following:

Theorem 3.11. Abstract maximum static partial contraflow algorithm and abstract

maximum dynamic partial contraflow algorithm run in polynomial times.
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CHAPTER 4

MODELS WITH VARIABLE TRANSIT TIMES

4.1 Introduction

In the models considered in the previous chapters, we have assumed that the transit time
on an arc is constant. However, it is a common experience that the transit time on a road
segment increases with the increase of congestion of the traffic in it. The constant time

models do not take into account the current flow situation on the arc.

Attempts to capture the dependency of the travel time on the flow leads to
flow-dependent models. A fully realistic model of flow-dependent transit times on arcs
has to consider density, speed, and flow rate evolving along an arc to determine the
transit time. According to Langkau (2003), the literature is devoid of algorithmic
techniques to obtain optimal solutions, taking all the parameters into consideration,

even for networks of modest size.

In this chapter, we study models in which the transit time depends either on inflow rate

or the density of the flow and develop algorithms for partial contraflow configuration.

4.1.1 Transit time functions

The commonly used transit time functions, also known as link performance functions,
showing the dependency of transit time on the arc-flow are BPR function developed by
US Bureau of Public Roads, and Davidson’s function (Sheffi, 1985).

In BPR function, the transit time for an arc (¢, j) is given by

A\ P
1+« <$_E>jr) ] 21
uy;

where 7'3 is the free-flow transit time, ufjr is the practical capacity of the arc. The

parameter « is the ratio of the transit time per unit distance at practical capacity to that

_ -0

at free flow, and [3 is the parameter which is the measurement of how fast the estimated
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Figure 18: (a) BPR function (b) Davidson’s function

average speed decreases from free flow to congested conditions. Generally, «, 5 are

taken to be 0.15, 4.0 respectively.

A BPR function is not asymptotic to the line 7;; = w;; (Figure 18(a)) which does not
go with an assumption, considered in traffic flow theory, that the flow-dependent transit
time increases infinitely when the flow rate reaches towards the capacity. Based on

queueing theory, the Davidson’s function defined as

7 =19 {1 + JL} (22)
uij — lL'ij

is asymptotic to the line 7;; = u;; (Figure 18(b)). The parameter J, called a delay

parameter, depends on the quality of the road (Mtoi & Moses, 2014). It determines the

shape of the curve and can be calculated with the field measurements.

4.1.2 Dynamic flow problems with flow-dependent transit times

In the model described in Section 2.3, if the transit time 7, instead of being constant,
depends in the flow, then such a model is referred to as a dynamic flow model or a flow
over time model with flow-dependent transit time. The temporally repeated flow defined

in case of constant transit times can be generalized to the flow-dependent cases.

Flow-dependent temporally repeated flow: Given a network N = (V| E u, 1, s,1),
let x be a feasible static flow, and 7 depend on the flow. Suppose that P is the set of
s—t paths such that the transit time on the path P, 7p(x) < 0,VP € P. The temporally
repeated dynamic flow X with flow-dependent transit times within the time horizon 6

is defined as follows.
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i) The transit time of each (i, j) € E is fixed to 7;;(z;;) so that flow entering (7, j) at
time & reaches j at time 7;;(z;;) + &, V€ € [0, 6).

ii) The flow X enters P € P at a constant rate 27 starting at time zero and ending at

time 6 — 7p(z).

The value of the temporally repeated flow defined above is

Z(@ —7P(x))2" = Ov(z) — Z 75 (i) i (23)
(

pPecp i,j)€E

which means that, as in the case of fixed transit time case, the value of the temporally
repeated flow with flow-dependent transit times is independent of the path

decomposition.

In what follows, we discuss dynamic flow models with two types of flow-dependent

transit times:
* Inflow-dependent transit times (IFDTT)

* Load-dependent transit times (LDTT)

4.2 Dynamic Flow with IFDTT

In the dynamic flow models with inflow-dependent transit times (IFDTT), the transit
time of flow on an arc is determined when the flow enters the arc and depends on the
inflow rate at that time. It is assumed that each arc (i,j) € E has an associated non-
negative, non-decreasing, piece-wise constant, left-continuous transit time function 7;; :
[0, u;;] — Rso which denotes the time taken by the flow to traverse arc (7,7). Any
general transit time function can be approximated, within an arbitrary precision, by a

function meeting aforementioned requirements.

4.2.1 The bow network

To solve some dynamic flow problems with inflow-dependent transit times, Langkau
(2003) expand the given network to construct a bow network with the intuition that if
a road segment has multiple lanes, a driver prefers to choose the fastest lane available.
That means, the slower lane is chosen only after the immediate faster lane is full. Once

a lane is chosen, the speed of the in vehicle is fixed to the upper capacity of the lane.

We denote the bow network of N = (V, E,u,7) as N* = (V® E° «® 7). For each
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e=(i,j) € E,0=u’ <u! <--- <u¥ =y, let the transit time function be given as

.

oWl <z <l

2, ul <z <u?

Tij(x) =
ka, ub T <z <kl
Corresponding to each e = (i,j), the node set V’ contains the nodes
i=ey,e1, - ,ex J,and the arc set E° contains arcs
(eo,€1), -+, (€x—1,€x), (ex, J)

called regulating arcs with

b _ .k b _ k=1 b _ 1
u€061 u ’uelez U ) ? eg—1€k u,
b _ b _ _ b _

T60€1 T6162 Tek—lek 0

and

called bow arcs with

b b _
Ueyj = =+ Ueyj = OO
b o .1 b _ 2 b _ _k
Tei =T s Tep1j =T Terj =T -
In N?, the nodes i, j are called the original nodes and ey, - - - , e, are called the artificial

nodes. The set of arcs in E” corresponding to (7, j) is denoted by EJ;.

Example 4.1. Consider an arc (7, j) with capacity u;; and inflow-dependent transit time
7;5(x;;) as shown in 19(a). Let 7;; be a step function consisting of 3 pieces as shown in
Figure 19(b). Corresponding to (i, j), the bow network contains the bow construction

as shown in Figure 19(c).

For e = (i,7) € E, let Pf be a directed path from i = ¢ to ¢; consisting of regulating
arcs. Any dynamic flow f with time horizon 6 in N, can be interpreted as the dynamic
flow f* in the bow network N? as follows. For 0 < & < 6, u*~! < f;;(€) < uf=!H1

b(g): flj(g) ifebePforeb:(el’j)

0 otherwise
Example 4.2. In Figure 19, if f;;(¢) € (u', u?], then k — 1 = 1,i.e. | = 2 (since k = 3).
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Figure 19: Bow construction of an arc e = (3, j)

So,
0 (©) = f2,(8) = [2,,(8) = fi;(9)

and

5263(€> = ggj(f) = flj(f) =0

Inflow preserving flow: A dynamic flow in f® in N? is called inflow preserving if
i) flow in f? is stored in the original nodes only,
ii) corresponding to each (i,5) € F, f® sends flow into at most one bow arc of Ezbj

In this way, given a flow f with piece-wise constant, non-decreasing and left-continuous
inflow-dependent transit time functions on arcs in N which sends ) units of flow from
s to t within time 6, there exists a flow f° with constant transit times in N° which
also sends () units of flow from s to ¢. In other words, every dynamic flow in N can
be regarded as a dynamic flow in N°. However, since flow is allowed to split over
the bow arcs with different transit times in a bow network, flow units entering (i, j)
simultaneously reach the node j at different times in the bow expansion. This is against
the assumption of the flow with inflow-dependent transit time. Thus, every flow over

time in N? is not equivalent to a flow over time in N. The conclusion is that dynamic
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flow in N? is a relaxation of dynamic flow in N.

4.2.2 Approximate quickest flow with IFDTT

Consider an evacuation network N = (V, E, u, 7, s,t) with inflow dependent transit
time 7. Consider a supply @) at the source s. The dynamic flow (flow over time)
corresponding to the minimum time horizon 6 that sends () to the sink ¢, in such a case,
is the quickest flow with inflow-dependent transit time. Kohler, Langkau, and Skutella
(2002) have shown that the problem of finding the quickest flow with inflow-dependent
transit times is /N P-hard (see also Langkau (2003)). Solving the problem in a bow
network, they design a 2-approximation algorithm to find an approximate solution.
When 7 is given as a non-decreasing piece-wise constant left continuous function, the

idea of approximation is as follows.
1. Construct a bow graph N°.

2. Find the static flow x° corresponding to the temporally repeated quickest flow in
N®. Any of the algorithms discussed in Section 3.2.2 can be used to find such a

flow because, the transit time is constant in N°.

3. Foreach e = (i,7) € E, find p such that 2% ; > O and 2 ; = 0 forall ¢ < p, and

set
b

b
Tij = Tiey > Ti(Tij) = T (€p)
This is done to make the flow inflow-preserving by pushing z° to the slowest bow

arc having the non-zero flow to obtain Z° defined, precisely, as follows:

booif b b
b Ty, ifx, ;>0andz, ; =0forallg <p
epj . ?
' 0 otherwise
P
b ), izl =0forg<p
:L‘epflep .
0 otherwise

foralle = (i,j) € E,1 < p < k where k is the number of break-points of 7.

4. Find the time horizon 6 that satisfies fv(z) — >_; o p %ij7ij(2i;) = Q and obtain
f by temporally repeating x.

If a general inflow-dependent (non-decreasing) transit time function is given, it is
approximated by a non-decreasing piece-wise left continuous function first and then

the above procedure is used.
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4.3 Quickest Contraflow with IFDTT

In this section, we discuss the quickest flow with inflow-dependent transit times with a
possibility of arc reversals. Given two arcs (4, 7) and (7, i) between two nodes ¢ and j, if
we reverse (7, 1), the capacity of the arc (7, j) is increased by the capacity of the arc (7, ).
The flow-dependent transit time functions, generally, depend on the capacity of the arc
as well (e.g. BPR function (21), Davidson’s function (22)). If the capacity of an arc is
increased, more flow can be sent along the arc and the units of flow take less time to
travel the same arc. In a contraflow configuration, the auxiliary network is constructed
by adding the capacities of the opposite arcs. Therefore the same amount of flow may
take less time to reach from one end of the arc to the other end in comparison to the
one without contraflow configuration. So, we assume that the transit time 7;; on an arc
(¢, 7) is a function of the inflow rate z;;, the free flow transit time 7'8-,
u;;, along with other parameters, e.g. «, 5 in BPR equation, J in Davidson’s equation,

and the capacity

which are supposed to be fixed for arcs between ¢, j. For the contraflow configuration,
we assume that the free flow transit time in the two opposite arcs and the arc with which
they are replaced with, in the contraflow configuration, are equal. The value of the
transit time function on the arc in the auxiliary network is the result of the free flow
transit time and the enhanced capacity. Our approach is to find the quickest flow in the

form of a temporally repeated static flow x. Let
0
Tij(Tij) = g(@ij, T Uij).

Then, for some x;; = ¢, assuming that the free flow transit times on the opposite arcs

(i,7) and (j,7) are equal, we have,
7:3(¢) = 9(¢, 73, wij),
Tji(C) = g(<7 Ti(;'a uji)a
and on the auxiliary network

T{j(o = g(CaTg‘an]‘ + uj;).

We present Algorithm 7 to find the quickest contraflow with inflow dependent transit
times in which the transit time is given as a non-negative, non-decreasing,

left-continuous, and piece-wise constant function.

Theorem 4.1. Given a network N = (V,E u,T,s,t) with non-decreasing,

left-continuous, piece-wise constant inflow-dependent transit time function. If 0* is the
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Algorithm 7: Quickest contraflow algorithm with inflow dependent transit times

Input : Evacuation network N = (V| E, u, 7, s, t), with inflow-dependent
non-negative, non-decreasing, left continuous, and piece-wise constant
transit time 7 , and supply @) at s
Output: Approximate quickest contraflow
Construct the auxiliary network N' = (V| E' v/, 7/, s, t) (7" is defined as per the
idea given in the beginning of Section 4.3).
Construct the bow network N corresponding to the auxiliary network N'(See
Section 4.2.1).
Find the static flow x° corresponding to the temporally repeated quickest flow in
N,
Pushing z° to the slowest bow arcs in N*, find the corresponding static flow x in
N’ and the time horizon 0* (See Step 3 of the procedure given in Section 4.2.2).
Decompose x obtained in Step 4 into chain and cycle flows. Update x by removing
cycle flows.

Reverse (i, j) € Eiff (j,i) € E and zj; > uj; or (j,i) ¢ E and xj; > 0.
Approximate quickest flow in reconfigured N = temporally repeated flow induced
by x with the time horizon 6*.

quickest time to transship () units of flow from s to t allowing arc reversals, then a
temporally repeated flow with inflow-dependent transit times, allowing arc reversals in
N, can be computed in strongly polynomial time, that sends () units of flow from s to t

within a time horizon of at most 20*.

Proof. Using Algorithm 7, one can construct such a flow by computing a quickest flow
in the bow network N’ of the auxiliary network N’ and then pushing the flow to the
slowest arcs. Since the transit time of each arc in N is constant, one can apply any
strongly polynomial time algorithm to calculate the quickest flow. The best-known
strongly polynomial time algorithm, so far, is the cancel-and-tighten algorithm by Saho
and Shigeno (2017) which computes the static flow z° in N such that

b
o QD jems Tl

¢ v(x?)

where 6* is the quickest time to send @ units of flow from s to ¢ in N, If 6* is the

quickest time in the original network, 6* > Q*b, since N is a relaxation of N'.

Let 2° be the static flow obtained by pushing x° to the slowest bow arc as described in

Step 3 of the procedure given in Section 4.3. So,

Q + > jenn Tily

*b <
" = v(z?)

But the length of any path P € P, where P is the collection of paths in the path
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decomposition of %, cannot exceed #*°. So, from the path decomposition of Z’, we can
obtain a temporally repeated flow of f” in N’ with any time horizon 6 > 6**. Choose 6

so that
vp(f?) = v(@) = Y Ty =Q

(i,j)€EP
Now,
U29*b(fb) = Q*b v Z Tz]

(i,§)EE®

= 20%( Z TpX
pep

= 0*%(2%) + Z 0" — 1p

pep

> 07hu()

= 0*v(zb) (. o(@°) = v(2h)

> Q.

Since vy is an increasing function, § < 26*°. As mentioned in the beginning of the proof
6*° < #*. Hence, 6 < 26*.

The removal of the cycle flows in Step 5 of Algorithm 7 can be performed in O(mn)
time and does not change the value of the dynamic flow and Step 6 can be performed in
O(m) time. This leads to the assertion of the theorem. O

So far, we have considered step functions as the inflow-dependent travel time
functions. However, inflow-dependent travel time functions are, generally, continuous,
non-negative, and increasing functions. To solve the problems involving them using
bow networks, one has to approximate them by step functions first. We can find the
approximate step functions to any desired accuracy by using the following idea given
in Langkau (2003).

Approximating a general transit time function by a step function: For 6,7 > 0
and a non-negative, non-decreasing and left continuous function 7;; : [0, u;;] — Rxg

with 7;;(0) = 0, a step function 7;; can be constructed as follows.
1. Choose a = [log; ,, (7i;(ui;)/0)].
2. Fork € {1,---,a}, define u; = max{xz : 7;;(z) < (1+1n)*'5}.

3. Define 73i(x) = 0 for z € (0,ul], and 73}(z) = 7(ul;) for z € (ulj, uli"] k €

» Wil z]’ i
{1,--,a}.

If 7;;(0) # 0, one can construct the step function 7;; corresponding to a function 7;; =
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7ij() — 735(0), 7 € [0,uy], and then 73} = 77} + 7;5(0) is the required step function

approximation of 7;.
Clearly, the number of breakpoints of 7% is bounded by [log, , (7i;(ui;)/d)] + 1.

Replacing a general inflow-dependent travel time function by the step functions as
mentioned above, one can construct a bow network and solve the quickest flow
problem in it. Using this idea, Langkau (2003) construct a (2 + ¢)-approximation
algorithm to solve the quickest flow problem with inflow-dependent travel times given
as general (nonnegative, nondecreasing) functions. Applying the idea in the auxiliary

network constructed as described in the beginning of this section leads to:

Theorem 4.2. There exists a (2 + €)-approximation algorithm with strongly polynomial
running time for the quickest contraflow problem with inflow-dependent (nonnegative,

nondecreasing, left continuous) transit times.

Moreover, the idea of solving the quickest partial contraflow problem with
inflow-dependent transit times is also similar, except that the arcs are reversed

proportional to the necessary capacity (See Algorithm 2 steps 4, 5). Hence, we have:

Corollary 4.3. There exists a strongly polynomial (2+€)-algorithm to solve the quickest
partial contraflow problem with inflow-dependent transit times (given as nonnegative,

nondecreasing, left continuous functions).

4.4 Dynamic Flow with LDTT

The total amount of flow on the arc at any time is known as the load of the arc. In this
section, we discuss the dynamic flow model with load-dependent transit times (LDTT)

. The underlying assumptions of this model are:

1) Ateach point of time, the entire flow on an arc travels with uniform speed.

i1) The speed depends only on the current load of the arc.
Suppose that the travel time function 7;; depends on the static flow rate x;;, then the
load y;; of the arc (4, j) is given by

Yi; = xijTij(xij)~ (24)

Kohler and Skutella (2005) show that if 7;; is monotonically increasing and convex,
then x;; is strictly increasing and concave function of the load y;; and express 7;; as a

function of load y;; as:
Tij (l‘zg) = 7A-ij (yij) (25)
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and present 2-approximation algorithms to solve the quickest flow problem with load
dependent transit times realizing its NP-hardness. One of their algorithms solve
minimum cost flow problem with convex costs iteratively, and the other solves cost
constrained maximum static flow problem, to construct the corresponding dynamic

flow. Before presenting the idea of the algorithm, we describe the underlying problems.

4.4.1 Minimum cost (static) flow with convex costs

Given a directed network N = (V, E) the minimum cost flow problem with convex cost
1s:

min Z Cij(l’ij)l’ij (26)

(i,J)EE

subject to

Z Tij — Z Ty = bl YieV (263)

jevit JEV;
0 <z < u;V(i,j)er (26b)
ZN(i,j) € E (26¢)

m

Zl?ij

where b; denotes the supply associated with ¢ € V, w;;, the (upper) capacity of
(i,7) € E, x;; the static flow associated with (i, j) € E, and ¢;;(z;;) is the convex cost
depending on the flow x;;. Without loss of generality, the following assumptions are

also made:
1) b,eZVieV.

i) 0y bi = 0.
111) Cij(wij) = ( whenever Tij = 0.

If ¢;j(x;;) is piecewise linear convex, one can replace arc (¢,j) by parallel arcs
corresponding to each piece and cost by the slope of the corresponding piece, to
express the minimum cost flow problem with convex costs as an ordinary minimum
cost flow problem with linear costs. Allowing each integer point to be a break-point of
the function and linearizing the function between these breakpoints, under the
integrality assumption, the problem related to any general convex cost function can be
dealt with.

Taking an arc corresponding to each piece of the piece-wise linear convex cost
function makes the network significantly large. This can be overcome by constructing
the residual network N* corresponding to the static flow x in the following way. If
there is an arc (7,j) with ;; > w,;, there is an arc in N* from ¢ to j with cost

cij(zij + 1) — ¢;(x;;), and if there is an arc (7, j) with x;; > 0, there is an arc in N*
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from j to ¢ with cost ¢;;(z;; — 1) — ¢;j(x;;). The residual capacity of each (7, j) in N*
is set to the maximum flow change for which the unit flow cost remains equal to
cij(@iy + 1) — cij(wi5).-

In this way, one can apply cycle-canceling algorithm or successive shortest path

algorithm both of which run in pseudo-polynomial time.

As in the case of linear costs, one can obtain a polynomial time algorithm by applying
capacity scaling approach in the successive shortest path algorithm. A drawback of
the successive shortest path algorithm is that it might augment just 1 unit of flow in
each flow augmentation so that the number of augmentations is significantly large. The
capacity scaling algorithm overcomes this by sending sufficiently large flow in each
augmentation to make the number of augmentations is sufficiently small. To apply the

algorithm, one needs to construct a A-residual network N*(A) as follows:

i) For each (i,j) € E with z;; + A < u;;, N*(A) contains an arc from i to j with a
residual capacity A and cost [¢;;(z;; + A) — ¢;j(xi5)]/A.

ii) Foreach (i, j) € E with z;; > A, N*(A)contains an arc from j to ¢ with a residual

capacity A and cost [¢;;(x;; — A) — ¢;(xi;)]/A.

The capacity scaling algorithm for minimum cost flow with convex costs is summarized
in the following steps (Ahuja et al., 1993).

1. Initialize A = 2U°8U) » = 0,7 = 0 where U = max{u;; : (i,j) € E}.

2. If any of (i,j) or (j,7) € N*(A) violates the reduced cost optimality condition
(see Section 3.3.2), increase or decrease the flow z;; by A units so that both the

arcs satisfy their optimality conditions.

3. S(A) = set of nodes with excesses of at least A, T(A) = set of nodes with
deficits of at least A

4. Unless S(A) =@ orT(A) = 2

(a) Choose k € S(A), replace m; by m; — d; for each i € V, where d; is the
length of a shortest k— path with respect to the reduced costs.

(b) Identify a shortest k- (directed) path in N*(A) with k € S(A),l € T'(A)

and send A units of flow from & to [
(c) Update z, S(A), T(A), N*(A).
5. Replace Aby A/2.

6. Repeat 2 — 5 unless A < 1.
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4.4.2 Cost constrained maximum static flow

The linear cost constrained maximum static flow with a budget D (Ahuja & Orlin, 1995)

is:

max v (27)
subject to

v ifi=s
Z Lij — Z Tji = 0 ifieV\{st} (27a)

e —v ifi=t
0 <z < uyV(i,j)eE (27b)
Z Ti;Cij < D (270)

(1,j)€EE

If ¢;; depends on z;;, then the constraint (27¢) looks like

Z xijcij(xij) S D (27(.1)

(i,5)eE

If ¢;; is convex, the corresponding problem is the convex cost constrained maximum
static flow problem. Presenting a successive shortest path algorithm (which is a
modified version of the successive shortest path algorithm for the minimum cost flow
problem with linear costs, Ahuja and Orlin (1995) construct the corresponding
capacity scaling algorithm, which can be applied to the convex cost case using the
A-residual network described in Section 4.4.1. The algorithm runs in a polynomial

time.

4.4.3 Quickest flow with LDTT

Given a network N = (V, E, u, 7, s, t) with load dependent transit times 7 and a supply
@ at s, the dynamic flow of value () with minimum time horizon # is known as a quickest

flow with load-dependent transit times.

The first algorithm to solve the problem is based on the fact that a temporally repeated
dynamic flow X with load-dependent transit times within time horizon # can be obtained
by solving:

min  —vy(X) (28)
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subject to

ve(X) = 60 ijt—thj

JEV, jev;t (i.J)EE

TijTij (ZE”) (288)

dwy— > wy = 0VieV\{st} (28b)
jevit JEV

As per our assumption each 7;; is increasing and convex. So, problem (28) is a minimum
cost flow problem with convex costs and can be solved in polynomial time by using the
capacity scaling algorithm discussed in Section 4.4.1. The value of such X is vg(X).
However, such a temporally repeated solution may not be a maximum dynamic flow
with load-dependent transit times. But for a supply () at s, if * is the quickest time with
load-dependent transit times, then if 6 = 260*, vy(X) > @ (Kohler & Skutella, 2005).
Embedding this approach into a binary search framework for 6, one gets a (2 + €)-

approximation for the quickest flow with load-dependent transit times.

The second (2 + ¢€)-algorithm solves a cost constrained maximum static flow problem
and temporally repeats the flow thus obtained. The procedure is summarized in the

following steps.

1. Solve the problem
max v
subject to

v ifi1=s

0 ifieV\{st}

DI
Ievs IeVs v ifi=t
uij V(l,j) € E

Q

IN

0 SZEZ']‘

> wiymy(Ty)

(i,5)EE

IN

to find the static flow z.
2. Fix the travel time of each (i, j) € E as 7;;(x;;), using z;; obtained in Step 1.

3. Decompose the flow into directed s—¢ paths P and set 7p = > _; iy p Tij(%35)-
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4. Find minimum time horizon 6 such that

Z 2P (0 —1p) = Q.

PeP:rp<0

4.5 Quickest Contraflow with LDTT

The problem of finding a quickest flow with load-dependent transit times allowing arc
reversals at time zero is known as the quickest contraflow with load-dependent transit
times. Using the idea of the auxiliary network construction used to solve the quickest
contraflow problem with inflow-dependent transit times, and implementing the
algorithms to solve quickest flow problems with load-dependent transit times discussed
above in the resulting network, we can find an approximate solution to the quickest
contraflow problem with load-dependent transit times. The procedure is given in
Algorithm 8.

Algorithm 8: Approximate solution to the quickest contraflow problem with LDTT

Input : N = (V, E,u,7,s,t) with a supply @ at s and 7 as a convex function of
the static flow rate x

Output: Approximate quickest contraflow with load-dependent transit times

Construct the auxiliary network N’ = (V| E' v/, 7/, s, t) (7' is defined as per the
idea given in the beginning of Section 4.3).

Find the static flow x and time horizon 6* corresponding to the approximate
quickest flow using any of the algorithm described in Section 4.4.3.

Decompose x obtained in Step 2 into chain and cycle flows. Update x by removing
the cycle flows.

Reverse (i, j) € E'iff (j,7) € F and z;; > u;; or (j,7) ¢ E and z;; > 0.
Approximate quickest flow in reconfigured N = temporally repeated flow induced

by x with the time horizon 6*.

Lemma 4.4. Algorithm 8 runs in polynomial time.

Proof. The running time of the algorithm is bounded by the running time of Step 2, in
which either a minimum cost flow problem with convex costs (Ahuja et al., 1993) or a
convex constrained maximum flow problem (Ahuja & Orlin, 1995) is solved. Both the
algorithms run in O((mlog U)S) time, where U = max{u;; : (i,7) € E} and S is the
running time a shortest path problem with non-negative costs. Hence Algorithm 8 runs

in polynomial time. [
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Each of the algorithm presented in Section 4.4.3 is a (24 ¢)-algorithm. Hence the bound
obtained by Algorithm 8 is not worse than that.

Theorem 4.5. Given transit time on each arc as a convex function of the static flow
rate, there exists a (2 + €)-algorithm to solve the quickest contraflow problem with load-

dependent transit times.

Proof. Tt suffices to prove that Algorithm 8 finds a (2 + €)-approximate solution to the
problem. If 6 is the quickest time to send () units of from s to ¢ in the auxiliary network,
then 0* is obtained by a (2 + ¢€)-algorithm in Step 2. So,

0* < (24¢€)0, >0

Since the removal of cyle flows in Step 3 does not change the value of quickest time, 6*
does not change in this step. Now the quickest flow in the auxiliary network is equivalent

to the quickest flow with arc reversals in the original network. Hence the result. [

The modification of the algorithm 8 to the partial contraflow case does not deteriorate

the value of the quickest time and the worst-case running time. Hence,

Corollary 4.6. Given transit time on each arc as a convex function of the static flow
rate, there exists a (2 + €)-algorithm to solve the quickest partial contraflow problem

with load-dependent transit times.

4.6 Case Illustration

To illustrate some computational results, we consider Kathmandu road network
containing major road sections (Figure 20) as an evacuation network N with n = 44
and m = 124. The transit time (which we consider as the free flow transit time) in each
road segment is as provided by Google Maps, and the integer capacity is assumed to be
between 1 to 4 flow units per second according to the width of the segment. Related

data are given in Appendix A.2

For the purpose of calculating inflow-dependent transit time on each arc (i,7), we
consider the BPR function (with « = 0.15,5 = 4) and Davidson’s function (with
J = 0.1) as flow-dependent transit time functions and present analysis corresponding

to each of them in parallel.

Given the number of flow units () to be evacuated, to find the quickest flow allowing
(partial) arc reversal, we construct the auxiliary network of the evacuation network.
To solve the problem with the transit time depending on the inflow on each arc, we

construct the bow graph of the auxiliary network as described in Section 4.2.1.
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Figure 21: Flow-dependent transit time functions and corresponding step functions
with 7'3- = 120 seconds and u;; = 5 units per second.

To construct the bow graph, measuring x;;,u;; in flow units per second and t?j in

seconds, we consider the transit time function as the step function

Tf}(ﬂfz’j) = [m([7i] = 1,0 < 235 < wy (29)

where [x;;| represents the least integer greater than or equal to x;; and |7;;(z;;)] is
the value of 7;;(z;;) rounded to the nearest integer. As an example, the step function
representation of a function on an arc with the free flow transit time 120 seconds and

capacity 5 units of flow per second is given in Figure 21.

We find the static flow corresponding to the quickest flow in the bow graph, and we
push the flow to the slowest arc (see Section 4.2.2) to find the approximate dynamic
flow corresponding to the quickest flow. To compare the quickest time 6* in the bow
graph and its approximate value 6PP™* after pushing the flow to the slowest blow-arcs,
we consider () between 1 to 10000 with a gap of 500. The results are shown in Figure
to be 1.045 in case of BPR function and 1.098

approx

23. We find the maximum value of =

in case of Davidson’s function.

We compare the quickest times before and after allowing partial arc reversal in Figure
24. For (Q as small as 500, the quickest time before allowing (partial) arc reversals using
the BPR function is approximately 29.5 minutes; whereas, after allowing arc reversals,
it is 27.6 minutes (i.e., approximately 93.5% of the time before allowing arc reversal).
With the increase in the value of (), the gap increases. For () as large as 100000, the
value after allowing arc reversal is 141.7 minutes, 57.6% of the value before allowing
arc reversals which is 246.1 minutes. The quickest times for some values of () before

and after allowing arc reversal are listed in Table 3.
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Table 3: Comparison of the quickest time before and after allowing arc reversal

BPR function Davidson’s function
Quickest time Quickest time
Qo Before reversal | After reversal | Before reversal | After reversal
500 29.5 27.6 30.8 28.6
1000 33.6 29.7 35 30.8
10000 58.6 47.4 60.9 49
20000 79.5 58.4 81.8 60.5
50000 142 89.6 144.3 91.7
100000 246.1 141.7 248.4 143.8
Table 4: Number of arcs reversed
Number of arcs reversed
Qo BPR function | Davidson’s function
500 8 5
1000 8 10
10,000 20 21
20,000 29 29
50,000 29 29
100,000 29 29

The number of arcs reversed (partially) for some values of () are given in Table 4. The
observations show that increasing () beyond a sufficiently large value does not increase

the number of arcs reversed beyond some fixed value (e.g., 29 in this case).

The links (arcs) used for the quickest flow corresponding to () = 100000 allowing
partial arc reversal (using BPR function and Davidson’s function) are depicted in Figure
22, with appropriate direction of the flow. The road segments which need to be reversed
fully are (1, Source), (12, Source), (18, Source), (27, Source), (2, 1), (13, 12), (14, 13).
(15, 14). 5, 4), (7, 6), (Sink, 8), (17, 16), (16, 15), (Sink, 7), (Sink, 40). The segments

which are to be reversed partially are listed in Table 5.

We also compare the quickest times with inflow-dependent transit time on arcs against
the quickest times with constant transit time on arcs. For the purpose, we consider three

types of constant transit time 7;; for each (i, j) € E:
i) 7;; = 7;5(ui;), the upper bound on the step function represent of 7;(z;;).

s
Zkgl TZS; (k)

ii) 755 = 7 (1) = , the average of the step function values.
iii) 7;; = 7;; the free flow transit time.

It is observed, in the network considered, that the quickest times corresponding to the
constant time on each arc as the average of the corresponding step function are very

close to the quickest time with inflow-dependent transit time (Figure 25).
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Quickest time (minutes)

Table 5: Partially reversed segments

Segment Reversed capacity Capacity

(3,27) 1
(38,2) 1
(39, 38) 1
(40, 39) 1
(6, 5) 1
(4, 32) 1
(32, 31) 1
(8,7) 1
(23, 24) 2
2

2

2

1

1

[\

(24, 25)
(26, 21)
(25, 26)
(31, 30)
(19, 18) @
(7,17)® 1

@ for Davidson’s function only. ” for BPR function only.
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Figure 23: Quickest time in bow graph and its approximation
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transit time on arcs).
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CHAPTER 5

FLOW LOCATION MODELS

5.1 Introduction

If a facility is placed on an arc of a network, it reduces the capacity of the corresponding
arc affecting the decisions related to flow. Reduction of the capacity of an arc may result
in a reduction in the flow value and an increase in the quickest time for a given amount
of flow at a source to reach a sink. Combining location decision problems with network
flow problems, Hamacher et al. (2013) model such problems so that there is the least
reduction in the maximum flow value (in static, and dynamic cases) because of the
placement of the facility. They introduce such problems as network FlowLoc problems,
and present efficient algorithms to solve single-facility maximum FlowLoc problems
efficiently. Proving that the multi-facility case is NP-hard, they propose polynomial-

time heuristics which work quite well in practice.

In this chapter, we extend the ideas to the quickest flow problem to formulate quickest
FlowLoc problems (Nath, Pyakurel, & Dhamala, 2018). Mentioning the solution
procedures, we realize that the single-facility cases can be solved in strongly
polynomial time. We show that the multi-facility case is NP-hard (as in the case of
maximum FlowLoc problems) and present efficient heuristics and test their
performance taking Kathmandu road network as the evacuation network (Nath,
Pyakurel, Dhamala, & Dempe, 2021).

Similarly, We formulate the problem of choosing a sink out of a given set of possible
sinks, so as to maximize the flow or minimize the time horizon of the dynamic flow
to the sink chosen. We prove that such problems can be solved in strongly polynomial

time using a simple search technique.
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Figure 26: A dummy evacuation network

5.2 Maximum Static/Dynamic FlowLoc

Assigning a facility on any arc of the evacuation network reduces its capacity, and hence
there may be a decrease in the maximum static/dynamic flow. Our objective is to find
an assignment that minimizes the difference between the maximum static or dynamic

flow before and after the assignment.

Definition 5.1 (Maximum static/dynamic FlowLoc). Given a network
N = (V,E,u,T,s,t),let

(i) L C FE be the set of all feasible locations,
(i) v : L — N, the number of facilities that can be placed on the possible locations
(iii) F be the set of facilities such that [F'| < 37 ., v(i, j),

(iv) o : F' — Nsuch that o(f) < min{u;; : (¢,5) € L},Vf € F, where o(f) is the
size of the facility f € F, and

(v) T be the collection of allocations v : F' — L of facilities in F' to arcs in L such
that|y~* (4, j)| < v(i,j) ¥(i,j) € L.

Suppose that v7 is the value of the maximum static/dynamic s—t flow corresponding to

the allocation ~ with redefined capacity

- { wy —max{o(f) : f € Pandy(f) = (13)) i G5 €x(F) 0

Ujj otherwise

for each (7,j) € F (see Figure 27). The maximum static/dynamic FlowLoc problem

asks for an allocation v* € T, such that v > 7, Vyel.

Example 5.1. Consider the network depicted in Figure 26. Let there be two facilities
f1, f2 of sizes 3, and 1 respectively. If they are to be placed in one or both of the arcs

(s,a), and (b, s) such that 2 facilities can be placed in (s,a) and only one facility can
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Figure 27: Definition of

be placed in (b, s). Here, L = {(s,a), (b,s)}, v(s,a) = 2, v(b,s) = 1, F = {f1, f2},
o(f1) = 3, a(f2) = 1. The collection of all possible allocations is I' = {1, v, 73 }:

1 (f1) = (s,a), 11 (f2) = (s,a),

Ya(f1) = (s,a),72(f2) = (b, ),
(f1) = (b,5),73(f2) = (s,0a).

For the allocation ~;, the reduced capacity of (s,a), u)l = 4 — max{3,1} = 1, the
capacities of the remaining arcs remain unaltered. The maximum static flow value in
this case is v = 4. Similarly, v = 4 and v"* = 6. Hence 7* = 3. That is, the facility

f1 of size 3 is to be placed in (b, s) and f5 of size 1 in (s, a).

5.2.1 Single facility maximum static/dynamic FlowLoc problem

The FlowLoc Problem corresponding to |F'| = 1 is referred to as a single facility
FlowLoc problem. Such a problem can be solved by choosing an arc (i,j) € L,
reducing its capacity by the size of the facility and solving the corresponding
static/dynamic maximum flow problem. The arc which gives the highest value of the
maximum flow is the optimal location. We summarize the procedure (Hamacher et al.,
2013) in Algorithm 9.

Some modifications can be made to improve the running time of such an algorithm.
One idea is to perform the flow calculation at the beginning. Then, either record the
remaining capacity (4, j) for each (¢, j) € L and if there exists (i*, j*) € L such that
o(f) < r(i*, j%), then v(f) = (i*,7%), or iterate over elements in L and reroute the
flow if possible to calculate the new flow value. It is easy to see that the single-facility
maximum FlowLoc problem can be solved in O(|L|M) where M is the complexity of
the maximum static or dynamic flow problem. A maximum static flow problem can be
solved in strongly polynomial time (see the description before Theorem 3.5). A
maximum dynamic flow problem can also be solved in strongly polynomial time by
converting it to a minimum-cost circulation problem (see the description before
Theorem 3.8). So, the maximum static FlowLoc problem and the maximum dynamic

FlowLoc problem can be solved in strongly polynomial time because |L| < n.
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Algorithm 9: Single-facility maximum FlowLoc (Hamacher et al., 2013)
Input : Directed network N = (V, E, u,7,s,t) with F = {f}, LC E
Output: Optimal allocation v* of f

curr_max = —1

for (i,7) € L do

uij = ui; — o(f)

max = value of the maximum static/dynamic flow
if max > curr_max then

curr_max = max

v (f) = (i)
end
ui; = ug; + o (f)
end
return *

Theorem 5.1. The single-facility maximum (static/dynamic) FlowLoc problem can be

solved in strongly polynomial time.

5.2.2 Multi-facility maximum FlowLoc problems

A FlowLoc problem corresponding to | F'| > 1 is referred to as a multi-facility FlowLoc

problem. The idea of Algorithm 9 can be carried over to this case also. However,

|L|
|7

polynomial time algorithm if | F'| is fixed, which works good only for small values of
|F'| or |[L| — |F|. However, if |F| is the part of the input, the problem is /N P-hard.

such an algorithm iterates over (|1) arcs, even for v(i,j) = 1,¥(i,j) € L. Itisa

Showing that the decision problem “Does there exist an allocation function vy : ' — L
such that the maximum static flow value in the network with modified arc capacity uzj
is greater than or equal to £ € Z?” is N P-complete, Hamacher et al. (2013) establish
the following.

Theorem 5.2 (Hamacher et al. (2013)). There is no polynomial time o-approximation
algorithm to solve a multi-facility maximum static FlowLoc problem with a finite

constant o, unless P = NP.

However, if each of the arcs in L is capable of hosting all the facilities, such a problem
can be solved with the complexity of a single-facility FlowLoc problem. Since the

facilities in F' can be allocated to a single arc in L, we have the following remark.

Remark 5.1. If |F| < v(i,7),V(i,j) € L, and f* = argmax{o(f) : f € F}, then
v(f) = ~v(f*),¥Yf € F. Such a problem can be solved by solving the single facility
FlowLoc problem with F' = { f*}.
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Table 6: Maximum dynamic FlowLoc decisions (Example 5.2)

I R r |
4 0 1 Yo
5 4 5 Y2
6 11 11 Y1 OT Y2
7 18 17 0]

Table 7: Quickest FlowLoc decisions (Example 5.2)

. a [ o [ o] 7’ |
1 425 4.00 Y
5 5.14 5.00 Y
11 6.00 6.00 Y5 OF 7
743 7.67 7

5.3 The Quickest FlowLoc Problem

Definition 5.2 (Quickest FlowLoc). Given a network N = (V| E, u,7,s,t), and a
supply of () flow units at the source s, with other considerations as in Definition 5.1,
suppose that 87 is the quickest time to transship the supply the () units from s to t,
corresponding to the allocation y with redefined capacity ] as in (30). The quickest
FlowLoc problem asks for an allocation v* € I, such that 7" < 67, ¥~ € I.

Example 5.2. Consider the evacuation network depicted in Figure 26 again. Let F' =
{f},o(f)=1,and L = {(a,b), (a,t)}. There are two possible allocations, say, y; and
72 such that v1(f) = (a,b),72(f) = (a,t). Table 6 shows that the maximum dynamic
FlowLoc decisions depend on the time horizon 6. In the continuous time setting, when
0 = 4, if no facility is placed, a flow of value 1 can reach the sink using only the path
s—a—b—t. If the facility is placed on the arc (a, b), this path gets obstructed and no flow
can reach the sink, so (a,t) is the optimal location in this case. When 6 = b5, if the
facility is placed on (a, b), the flow of value 4 can reach the sink via path s—a—t, while
the flow of value 5 can reach the sink if we place the facility on (a,t) using the path
s—a—b—t with flow value 1 twice and path s—a—t with flow value 3 once. Table 7 shows
that the quickest FlowLoc decisions depend on the flow value () to be transferred from s
to t. As expected, the maximum dynamic FlowLoc and the quickest FlowLoc decisions

are related with each other.

5.3.1 Single facility quickest FlowLoc problem

As in the case of the single-facility maximum FlowLoc problems, the solution of a
single facility quickest FlowLoc problem can be obtained efficiently. We present two

algorithms (Algorithm 10 and Algorithm 11) to solve the problem.
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Algorithm 10 iterates over all possible arcs (i, j) € L, determines the quickest time if
(7, 7) hosts the facility and finds the optimal location for the single facility by comparing
all those quickest times. It also outputs the quickest flow, and the quickest time after the

optimal allocation.

Algorithm 10: Single facility quickest FlowLoc I
Input : Directed network N = (V, E, u, T, s,t), a set of feasible locations

L C E,F ={f}, supply Q at the source s, size o(f) of the facility f
Output: Optimal allocation v* of f, corresponding static flow x*, the

corresponding quickest time 6*

0" = o0
for (i,7) € L do
uij = i — o(f)
quickest = the quickest time in the modified network
if quickest < 6* then

0* = quickest

() = (2,7)

x* = static flow corresponding to the quickest flow
end
wij = uij + 0 (f)
end

return v*, x*, 0*

Algorithm 10 performs the quickest flow computations || times. If we perform a single
quickest flow computation before going through Algorithm 10, and find that an arc in L
has residual capacity enough to accommodate the given facility, we can get rid of | L| —1

quickest flow computations in Algorithm 10. Algorithm 11 addresses this issue.

Theorem 5.3. The single facility quickest FlowLoc problem can be solved in strongly

polynomial time.

Proof. In the worst case, Algorithm 10 or Algorithm 11 iterates the quickest flow
computations |L| times. The cancel-and-tighten algorithm by Saho and Shigeno
(2017), the quickest flow problem can be solved in O(nm2 log2 n) time. Hence, the
single facility quickest FlowLoc problem can be solved in O(|L|nm?log® n) time. As
|L| < m, the result follows. O

Example 5.3. To illustrate the working of Algorithm 10 and Algorithm 11, we consider
the network depicted in Figure 26 with L = {(s,a), (s,b),(a,b)},0(f) = 1,Q = 11.
In Algorithm 10, we take §* = oo initially.
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Algorithm 11: Single facility quickest FlowLoc II

Input : Directed network N = (V| E, u, T, s, 1), a set of feasible locations
L C E,F ={f}, supply @ at the source s, size o(f) of the facility f
Output: Optimal allocation v* of f, corresponding static flow x*, the
corresponding quickest time 6*
6 = the corresponding quickest time (¢*, j*) = arg max{u;; — x;; : (i,j) € L}
if w;»j» — x5+ > o(f) then
() = ("5%)
r*=x,0"=0
return v*, z*, 6*
else
Algorithm 10
end

First Iteration:
(%]) - (S,CL), Ugqg = 4—-1= 3’
quickest = 6.33 < o0, 0" = 6.33, v*(f) = (s, a),

Ti, = Thg = Th = Xy, = 3, for the remaining arcs z* = 0 uye = 3+ 1 = 4.

Second Iteration:
(1,7) = (s,b), ugppy = 3 — 1 = 2, quickest =6 < 6.33,0* = 6, v*(f) = (s,b),

_ x x x x
Lsa = 47 Lod = 37xsb - 2’xbd - 37:[;(117 =1

Ug =2+ 1 =3.

Third Iteration:
(i,7) = (a,b), ugpy = 1 — 1 = 0, quickest =6 &£ 0",
Ugp =2+1=3.

Hence the solution is the one obtained in the second iteration. However, in Algorithm
11, we calculate the static flow x associated with the quickest flow at the beginning. The

flow x assigned to the arcs in L is
Tsa = 47 Tsh = 2,Tqp = 1.
We see that ug, — xg = 1 > o(f) implying v*(f) = (s, b).

5.3.2 Multi-facility quickest FlowLoc problem

As we have seen that the multi-facility static maximum FlowLoc problem is NP-hard,
we realize the hardness of the multi-facility quickest FlowLoc problem in the following

lemma.
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Lemma 5.4. Consider a network N = (V, E u,1,s,t) with a supply Q > 0 at s. If
7,; = 0V(i,5) € E, a solution of the quickest flow problem also satisfies the maximum

static flow problem, and vice versa.

Proof. According to Lin and Jaillet (2015), the quickest flow problem can be stated as:

Q@+ D (i.)en TijTij

min 3D
v
subject to
v ifi=s
Z Tij — Z Ty = —v ifi=t (31a)
VT e 0 ifi¢ {s,)
0 <z < wy, V(i,j) €FE (31b)

If 7,; = 0V(i,j) € E, the objective (31) minimizes ()/v and the solution set of the

problem becomes equivalent to

max v
subject to
v ifi=s
Zl’z‘j—zxﬁ = —v ifi=t
IeV; Iev; 0 ifié¢{st}
O S ZEZ‘j S uij; V(l,]) € E
which is the maximum static flow problem. [

Theorem S5.5. There is no polynomial-time o-approximation algorithm to solve the

multi-facility quickest FlowLoc problem unless P = N P.

Proof. Suppose that there is a polynomial-time a-approximation algorithm to solve the
multi-facility quickest FlowLoc problem for < oo. According to Lemma 5.4, the
maximum static flow problem is a special case of the quickest flow problem. This
implies that there exists such an algorithm for multi-facility static FlowLoc problem

which contradicts Theorem 5.2. ]

Because of Theorem 5.5, it is plausible to design a polynomial time heuristic to solve

the multi-facility quickest FlowLoc problem. To evaluate the quality of the solution of
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such a heuristic, first, we present the mixed integer programming formulation of the

problem. Using Definition 5.2, and Theorem 3.1, the problem can be formulated as:

min 2 (ier Tl (32)

(%

subject to

v ifi=s

Z Tij — Z Tji = —v ifi=t (323)

Jevt Jeve 0 ifieV\{st}
Tij +oyisr < wy, V(i,j) €L fEF (32b)
0 <z < wy, V(i) €E (32¢)
Sy = LYfeF (32d)
(i,7)€L
Zyijf < wy, V(i,j) €L (32e)
feF
yijr € 10,1}, V(i,j) € L, f € F. (32f)

The variables and parameters used in the model are described as follows.

Variables
x;; = static flow corresponding to the quickest flow in (i, j) € E
1 if the facility f is placed on (7,j) € L
Yijf =
! 0 if the facility f is not placed on (i,7) € L

Parameters

() = given supply at s

oy = size of the facility f
u;; = capacity of (i,j) € E

v;; = number of facilities that can be placed on (i, j) € L

Constraints (32a) and (32c) are conditions for a static flow. Constraints (32b) reduce
the capacity of (¢, j) by o/ if the facility f is placed on (7,j) € L. Constraints (32d)
state that each facility has to be placed in exactly one arc, and constraints (32¢) bound

the number of facilities on an arc by the admissible number of facilities on it.

The objective function (32) of the above problem is not linear. To make it linear, we put

1/v = w, and z;;w = &;;. As a result the problem becomes

min Qw+ Z Tij&‘j (33)

(3,9)eEE

74



subject to

1 ifi=s
Sei- Y &= -1 ifi=t (332)
jEVE eV 0 ifieV\{st}

Sij to(fwyyr < wyw, V@i, j) €L, fEF (33b)
0 <& < uyw, V(i,j)eE (33¢)
> wis = LVfEF (33d)

(4,5)€EL
S yyr < (i), Vig) €L (33¢)

fEF
Yijf € {Oa 1}7 V(Z,j) € Laf eFr (33f)

However, the set of constraints (33b) are not linear. If one wants to use a linear mixed
integer programming solver to solve the model, one can linearize them using the idea
given in Torres (1990), replacing (33b) with the following constraints.

V(i,j) €L, f €F,

Sij +orGir < ugw (33g2)
Gjr < My (33h)
Gjf < w (33i)
Gif = w— 1=y )M (33)
Gjr = 0 (33k)

where M is an upper bound on the value of w which can be taken 1 if there is at least
one path from the source to sink with positive integral capacities and () is also a positive
integer, because v is at least 1 in such cases. So, without loss of generality, putting the

objective and the modified constraints together, the problem can be stated as:

min = Quw + Z Tii&ij (34)
(i,))eE
subject to
1 ifi=s
Z §ij — Z §i = §—1 ifi=t (34a)
VI 0 ifieV\{st}
Sij T oG < ujw (34b)
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wHyiir—1 < Gir < Yijf
0 < Gjr < w
0 <& <

M 2
N <
g S
IA Il

1,VfeF

uijw, v<l,j) € E

v(i, ), ¥(i,j) € L

Yijf S {07 1}7 V(Z,j> S L?f e F

(34¢)
(34d)
(34e)
(34f)

(34g)

(34h)

Now, we present two polynomial time heuristics, in Algorithm 12 and Algorithm 13, to

solve the problem. In Algorithm 12, first of all, the facilities are sorted in decreasing

order of their sizes. Then the quickest flow calculation is done (polynomial time

algorithms for such calculations exist) and the residual capacities of the arcs in L are

calculated. Then, first v;+;« facilities are placed on the arc (i*,j*) with the largest

residual capacity, and (i*, 7*) is removed from L. The process is repeated until all the

facilities are allocated to some or all arcs in L. If the residual capacity of (i*, j*) is less

than the size of the largest facility hosted by it, the quickest flow is recalculated in

Line 15.

Example 5.4. To illustrate Algorithm 12, we consider the network given in Figure 26.
Let L = {(a, s), (a,d), (s,b), (b, t)} withv(a,s) = 1,v(a,t) = 2,v(s,b) = 1,v(b,t) =

Band F' = {f1, f3, f3, fi} with o (1) = 1,0(f3) = 3,0(f3) = 2,0(f3) = 1.

First of all, we order the facilities in the decreasing order of their size, i.e. fi = f5, fo =

fas fs = fi, fa= fisothato(fi) = 3,0(f2) = 2,0(fs) = 1,0(fs) = 1.

The static flow corresponding to the quickest flow is given in the following table. We

have denoted u;; — x;; as r;;.

1) sa | sb|as|at|ab|bs|ba]|bt]|ta|th

Uij 4 (313141 3]1]3]3

Tij 4 |2 3/1/0[0[3[0/|0
rij: (i,7) € L 1|3 0

0=6,|F|=4,k=1<|F|

First iteration:

(i*,7*) = max{u;; —x;; : (4,5) € L} = (a,s),l =1,k +1—-1=1,

V(fl) = (CL?S)a L= {<a7t)’ (Sab)v (b> t)}auas =3-3=0,

Upejr — Tizje +0(fr) =0—=0+3 £ o(f1),
k=1+1=2<|F|
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Algorithm 12: Multi-facility quickest FlowLoc heuristic I

Input : Directed network N = (V, E, u, 7, s,t), supply @ at the source s, the set
of possible locations L with number of facilities v : L — N, set of
facilities F' with size r : ' — N
Output: Optimal allocation v* : F' — L, the quickest time 6* after the optimal
allocation
Sort the facilities in F', according to the size, as fi, f2, -, f, such that
o(fi) >0a(fe) > >0a(fy):
x = static flow corresponding to the quickest flow in N
f = the corresponding quickest time
k=1
while £ < g do
(i*,7*) = argmax{w;; — x;; : (i,7) € L}
forl =1t =wv(i*j*) do
if £+1—1<qthen
| Aferimr) = (07,57
end
end
L= L\A(J7)}
Uprjr = U e — 0 ( fr)
if wp o — xp 0 + 0(fi) < o(fi) then
x = static flow corresponding to the quickest flow with modified u
6 = the corresponding quickest time
end
k=Fk+v(i*j*)

end
V=, 2F =x,0=0.

return ", z*, 0*
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Second iteration:

(%, ) = max{u;; — x;; : (4,7) € L} = (a,t) (We may take (i*, j*) = (s, b) also.)
1=1,2,

Ftl—1=241-1,2+2-1=2,3,

v(f2) = (a, 1), v(fs) = (a, 1),

L ={(s,0), (b 1)},

Uprje =4 — 2 =2,

Uprjr — Tpje +0(fr) =2—3+2=1<0(fi) =2.

We recalculate x. The recalculated x is in the following table.

1] sa | sb|as | at|ab| bs | ba|bt]|ta|th

U 4 1310 2|1 |31 3]3]1

Tij 3/2]0(2(1]0]0(3]0/0
rij:(i,7) €L | 1 0

0 =64,
k=2+2=4=|F|

Third iteration:
(i*,j*) = max{u;; — x;; : (4,5) € L} = (s,b),

=1,
E+1l—-—1=4+4+1-1=4,
v(fa) = (s,0),

L ={(b 1)}

ul*j*:3—1:2’
Upjr — Tipje +0(fr) =2=2+1=1&o(f;) =0(fa) =1,
k=4+1=5>|F|

Since k > | F|, the algorithm terminates and the solution is:

7 (f1) = (fs) = (a,1),
7 (f3) = v(f1) = (a,s),
7 (fs) = (f2) = (a,),
7 (f1) = (fa) = (s, ).

For the optimal assignment, the static flow x* corresponding to the quickest flow is

given in the following table with the quickest time 0* = 6.4.

17 | sa | sb|as|at|ab|bs|ba|bt]|ta]|td
w; | 4121021 |3 |1]3]3
13121012 1[0]0|3]0]0
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The quickest time 6* calculated by MILP solver for this example is 6.2 which is very
close to result obtained by the heuristic. Worth noting, in this example, is that if
(1*,7%) = (s,b) is chosen in the second iteration, the result of the heuristic coincides
with that of the MILP solver.

In the above example, if we solve the single-facility quickest FlowLoc problem each
time when we require to place a facility in a new arc, the objective function value
matches with that of the MILP solution. We present such a procedure to solve a
multi-facility quickest FlowLoc problem in Algorithm 13. Although the running time
of the algorithm is higher because of more quickest flow calculations, the objective
function values are closer to the optimal values in most of the cases in the

computational experiment done in Section 5.3.3.

5.3.3 Computational experiment

To test the performance of the proposed heuristics, we take a transportation network of
Kathmandu city, consisting of major road segments within the Ring Road (Figure 28(a)).
We take Dasharath Stadium and the neighboring area as the source. The stadium is the
largest in Nepal and the neighboring area consists of some of the major shopping malls.
We consider a scenario of evacuating people in case of an emergency, e.g. the threat of

a possible bomb attack, from the source to outside the Ring Road.

The directed graph representing the network consists of 69 nodes and 221 arcs. The
travel time on each arc is considered to be the time of travel on the corresponding road
segment at the speed of 40 km/h. The length of each road segment is based on the
OpenStreetMap data. Depending on the width of the road segment, the capacity of
the corresponding arc is taken from 1 to 4 units of flow (an average sized vehicle) per

second.

Given a flow value (), we calculate the quickest flow and identify the arcs with nonzero
flow (see Figure 28(b) for () = 20000) and consider a random set of feasible locations
L to contain at least 25% such arcs, because if L consists entirely of zero-flow arcs, the
solution is trivial. The set of feasible facilities F' is also taken randomly with
admissible sizes. For each (i,j) € L, the number of facilities it can host is chosen
randomly between 1 to a maximum of 2 facilities per kilometer. We focus, mainly, on
the solutions with objective function values differing from the quickest time without

allocating facilities.

For () = 20000, outcomes of some typical instances are presented in Table 9. The
corresponding quickest time without facility allocation is 2570 seconds. The running
time (R. time), and the objective function values (/*) are expressed in seconds. The

MILP solutions with running time more than 15 minutes are not recorded.
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Algorithm 13: Multi facility quickest FlowLoc heuristic II

Input : Directed network N = (V, E, u, 7, s,t), supply @ at the source s, the set
of possible locations L with number of facilities v : L — N, set of
facilities F' with size 0 : ' — N

Output: Optimal allocation v* : F' — L, the quickest time 0* after the optimal

allocation
1 Sort the facilities in F, according to the size, as fi, fa,- -, f; such that
o(fi) > 0o(fe) > >0(fy)

2 k=1

3 while £ < ¢ do

4 (7%, 7*) = optimal location obtained by solving the single facility quickest
FlowLoc problem for F' = { f}

5 forl =110l =wv(i*j*) do

6 if k4+1—1<gqthen
7 ‘ V(fori-1) = (%,57)
8 end

9 end

w | L=L\{("j")}

1 Ui jo = Ujej — 0 (f)

12 k=Fk+v(i* ")

13 end

4=y

15 x* = static flow corresponding to the quickest flow with modified u
16 6* = the corresponding quickest time

17 return *, x*, 6*
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Figure 28: Quickest FlowLoc case illustration

For () = 5000, 20000 and 50000, with at least 30 instances each (for which the MILP
solutions are recorded), the maximum and average percentage deviations from the MILP

objective function value are shown in Table 8.

Table 8: Percentage deviation from the MILP objective function values

Algorithm 12 Algorithm 13
Maximum deviation 21.55% 531 %
Average deviation 3.48 % 0.18%

Out of 178 instances (including the above-mentioned instances), only 16 instances of
Algorithm 12 have an objective value better than that of Algorithm 13. However, the
running time of Algorithm 13 is higher than that of Algorithm 12. Among the tested
instances, the maximum running time of Algorithm 12 is 0.59 second with an average
of 0.17 second, the corresponding values for Algorithm 13 are 2.31 second and 1.02

second.

The implementation of the algorithms and the mixed integer programming are done
using the programming language Python 3.7 on a computer with Mac operating system
having 1.8 GHz dual-core Intel Core i5 processor, and 8 GB RAM. The solver used to

solve the mixed integer program is CBC (Coin-OR branch and cut).
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Table 9: Computational results for some instances with ¢ = 20000

L | |P| Algorithm 12 Algorithm 13 MILP

R. time | 0 | R. time | 0" | R. time | 0*
5 5 0.14 | 3209.3 0.53 | 2717.6 0.87 | 2713.5
5 7 0.16 | 2831.9 0.49 | 2707.6 1.39 | 2707.1
6 | 7 0.13 | 3222.1 0.65 | 2881.2 1.93 | 2878.1
8 | 10 0.15 | 2580.0 0.58 | 2575.0 292 | 2575.0
8 8 0.14 | 3189.3 0.47 | 3189.3 2.01 | 3189.3
9 | 10 0.15 | 2725.9 0.66 | 2593.3 3.46 | 2593.3

10 | 10 0.17 | 2587.8 0.73 | 2585.6 8.01 | 2585.6

11 | 10 0.11 | 2847.5 0.81 | 2573.9 5.69 | 2573.9
11 | 11 0.17 | 2586.7 0.83 | 2580.6 15.16 | 2580.6
11 | 15 0.20 | 2721.8 0.72 | 2710.6 | 52.52 | 2707.6
12 | 11 0.15 | 2708.2 0.73 | 2585.0 6.7 | 2585.0
12 | 15 0.17 | 2877.5 0.69 | 2881.2 | 114.77 | 28717.5
13 | 15 0.12 | 2588.3 0.51 | 2576.1 2.82 | 2576.1
14 | 15 0.24 | 2578.3 0.72 | 2579.4 | 645.67 | 2576.1
14 | 21 0.11 | 2861.9 0.69 | 2712.4 | 134.76 | 2595.0

15 | 17 0.16 | 3005.3 0.98 | 2843.1 | 224.36 | 2843.1
15 | 20 0.16 | 3036.7 1.10 | 2733.5 | 47.37 | 2733.5
16 | 17 0.16 | 2736.5 1.06 | 2722.4 | 221.88 | 27224
17 | 19 0.19 | 2851.9 1.29 | 2717.1 | 379.54 | 2716.5
18 | 19 0.20 | 2581.7 0.97 | 2583.3 | 214.78 | 2581.1
18 | 19 0.16 | 2589.4 1.18 | 2585.6 | 822.64 | 2585.6
19 | 20 0.24 | 2595.0 1.93 | 2607.2 - -
19 | 24 0.59 | 3032.7 1.76 | 2868.8 - -
20 | 25 0.18 | 2707.6 1.25 | 2707.6 - -

21 | 25 0.15 | 2577.8 1.21 | 2577.8 - -
23 | 25 0.14 | 2692.9 1.47 | 2575.0 - -
23 | 26 0.14 | 2705.3 1.05 | 2705.3 - -
24 | 26 0.20 | 3026.0 1.87 | 2863.1 - -
26 | 29 0.14 | 2704.7 1.42 | 2704.7 - -
28 | 40 0.20 | 2585.0 1.14 | 2585.0 - -
28 | 39 0.17 | 2586.7 1.20 | 2586.7 - -
29 | 34 0.16 | 2851.2 1.42 | 2851.2 - -
30 | 40 0.24 | 2588.3 1.55 | 2588.3 - -

31 | 38 0.17 | 2851.2 1.75 | 2851.2 - -
31 | 37 0.22 | 2600.0 1.57 | 2600.0 - -
32 | 40 0.17 | 2706.5 1.54 | 2706.5 - -
37 | 43 0.22 | 2701.8 1.77 | 2701.8 - -
38 | 41 0.21 | 2597.2 1.44 | 2598.9 - -
39 | 50 0.25 | 2710.0 1.95 | 2710.0 - -
40 | 50 0.09 | 2573.3 1.76 | 2571.7 - -
41 | 48 0.20 | 2710.6 2.19 | 2710.6 - -
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Figure 29: Auxiliary network of the network in Figure 26

5.4 Quickest FlowLoc with Arc Reversals

In this section, we merge the FlowLoc modeling with contraflow. As noted in Chapter 3,
if the direction of arcs in a directed network can be reversed (i.e. the direction of the
traffic flow on a road segment can be reversed), there is a significant reduction in the
quickest time for the flow to move from the source to the sink. Arc reversal increases the
capacity of the flow in the direction of the arc reversed, and this change in the capacity

of arcs, in such cases, has also effects on location decisions.
Analogous to the maximum FlowLoc, we have the following definition.

Definition 5.3 (Maximum static/dynamic ContraFlowLoc). Consider an evacuation
network N = (V| E,u, 7, s,t) with a set of all feasible locations L. C F, a set of all
facilities F’, the size of the facilities o : ' — N and the number of facilities that can be
placed on the possible locations » : L — N. The maximum static / dynamic
ContraFlowLoc problem asks for an allocation v : /' — L, that maximizes static /

dynamic flow value, allowing arc reversals.

Corresponding to the quickest FlowLoc problem, we define the quickest ContraFlowLoc

problem in the following.

Definition 5.4 (Quickest ContraFlowLoc). Given a network N = (V, E, u,7,s,t), a
supply @ at s, a set of feasible locations L. C F, a set of all facilities F', the size of
the facilities 0 : F' — N, the number of facilities that can be placed on the possible
locations and v : L — N, the quickest ContraFlowLoc problem asks for an allocation
~v : ' — L of the facilities to the arcs, such that the quickest time to transport () flow

units from s to ¢ is minimized, allowing arc reversals.

Example 5.5. Consider the network given in Figure 26. Its auxiliary network is given
in Figure 29. The labels on arcs denote capacity and travel time respectively. Let

the set of feasible locations L. = {(a,s), (s,b)} and the size of a single facility f be
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o(f) = 2. If the facility is placed on (a, s), the value of the maximum static flow
before arc reversals is 7 (4 along s—a—t and 3 along s—b—t) and after arc reversals is
11 (5 along s—a—t, 4 along s—b-t, 2 along s—b—a—t). If the facility is placed on (s, b),
the corresponding values are 5 (4 along s—a—t, 1 along s—b—t) without arc reversals
and 11 (7 along s—a—t, 4 along s—b—t) with arc reversals. Thus the static FlowLoc
decision before contraflow configuration is assigning f to (a,s) and after contraflow
configuration assigning f to (a, s) or (s, b). The decisions with the quickest time before
and after contraflow configuration with () = 109 are listed in Table 10. The optimal

location without allowing arc reversals is (a, s), and that allowing arc reversals is (s, b).

Table 10: Quickest time calculations (Example 5.5)

Quickest time, () = 109

Facility placed on | Before contraflow | After contraflow
(a,s) 20 15
(s,b) 25.8 14.27
Optimal location (a,s) (s,b)

5.4.1 Single-facility quickest ConraFlowLoc

To solve the single-facility maximum static(dynamic) ContraFlowLoc problem, we can
iteratively choose an arc from L, place the facility, reduce its capacity by the size of the
facility, calculate the maximum static (dynamic) contraflow value, and choose the arc
in which the difference of the maximum contraflow value after placing the facility and
without placing the facility on any arc is the least (see also Dhungana and Dhamala
(2019)). Here, we present Algorithm 14 to solve the single facility quickest
ContraFlowLoc problem, which iteratively chooses an arc from L, reduces its capacity
by the size o(f) of the facility f, finds the quickest contraflow and retains its capacity
before choosing the next arc. The arc which gives the minimum quickest time after

placing the facility on it is chosen as the optimal location.

We can improve the running time of Algorithm 14 by adapting Algorithm 11 to the
contraflow case, in the cases when there is enough capacity in a feasible arc to hold
the given facility. After contraflow calculation, if arc (i,5) € L and its opposite arc
(7,1) € E together have the capacity enough to host the facility, then (4, j) is chosen
to locate the facility and we can get rid of the remaining |L| — 1 quickest contraflow

calculations of Algorithm 14. The procedure is elucidated in Algorithm 15.

In the straight forward procedures mentioned in these algorithms, we basically solve
the quickest flow problem iteratively in auxiliary networks and remove cycle flows

which requires decomposition of the static flow corresponding to the quickest flow into
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Algorithm 14: Single facility quickest ContraFlowLoc I

Input : Directed network N = (V, E u, T, s,1), a set of possible locations L, a
supply Q at s, F' = {f} size o(f) of the facility f
Output: Optimal allocation v* of the facility allowing arc reversals, static
contraflow x* corresponding to the quickest contraflow, corresponding
quickest time #*, set of arcs to be reversed R
0 = oo
for (i,7) € L do
uij = ui; — o(f)
new_quickest_time = quickest time in the corresponding auxiliary network
if new_quickest_time < 0 then
0 = new_quickest_time
() = (i, 5)
x = the corresponding static flow without cycle flows
end
uij = u; +o(f)
end

V=yat =00 =0
R={(j,i) € E:xj; > u;if (i,j) € Eorxj; > 0if (i,j) ¢ E}
return v*, z*, 0" R
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Algorithm 15: Single facility quickest ContraFlowLoc II

Input : Directed network N = (V| E, u, T, s, 1), a set of possible locations L, a
supply Q at s, F' = {f} size o(f) of the facility f
Output: Allocation «v* of the facility allowing arc reversals, static contraflow z*
corresponding to the quickest contraflow, corresponding quickest time 6%,
set of arcs to be reversed R
x = static flow, without flows in cycles, corresponding to the quickest flow in the
auxiliary network
0 = the corresponding quickest time
(i*,j*) = arg max{u;; + uj; — x;; — v : (1,7) € L}
if wisjx + Wjeie — Xye e — e > o(f) then
() = (*57)
Uprjr = U je — ()
else
| Algorithm 14
end
V=, x* =z,0"=10
R={(j,i) € E:x}; > uyif (i,j) € Eoraj; > 0if (i,7) ¢ E}
return v*, 2%, 0%, R

directed paths and cycles. Because the size of the facility does not exceed the capacity
of an arc in L (Definition 5.1), and placing the facility on an arc (i, j) € L reduces the
capacity of (i, j) and (7, 4) both in the auxiliary network, Algorithm 14 and Algorithm
15 find the location ~ with the minimum quickest time. Moreover, the removal of cycle
flows in a contraflow computation leads either x(i, j) or z(j, ¢) to vanish so that the set
x* 1s feasible in the reconfigured network obtained by reversing the arcs as defined by

R. This discussion leads to the following lemma:

Lemma 5.6. Algorithm 14 or Algorithm 15 solves the single facility quickest
ContraFlowLoc problem optimally.

Theorem 5.7. The single facility quickest ContraFlowLoc problem can be solved in

strongly polynomial time.

Proof. The complexity of the for loop in Algorithm 14 is dominated by the complexity
of the quickest flow calculation which can be done in strongly polynomial time
O(nm?log®n). Since the auxiliary network can be formed in O(m) time, the flow
decomposition to remove cycle flows can be done in O(nm) time (Ahuja et al., 1993),
the overall complexity of Algorithm 14 is O(|L|nm?log® n). Since |L| < m, the result
follows. [l
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5.4.2 Multi-facility quickest ContraFlowLoc

Replacing quickest flow calculations by maximum static(dynamic) contraflow
calculations and adjusting capacities accordingly, Algorithm 12, can also be adapted to
construct a polynomial time heuristic to solve the corresponding multi-facility case. To
solve the multi-facility quickest ContraFlowLoc problem, we present such an

adaptation in Algorithm 16.

Further, solving the single-facility quickest ContraFlowLoc problem each time when
we require to place a facility in a new arc, we can easily adapt Algorithm 13 to the

cotraflow case also.

Example 5.6. To illustrate Algorithm 16, we reconsider the problem illustrated in
Example 5.4 with the possibility of arc reversals. The static contra flow corresponding
to the quickest contra flow is tabulated in the following table. For simplicity, we write

uij + uji — xij — Iji as 513

1] sa | sb|as |at|ab| bs | ba|bt]|ta|th

Uij 3|4 3 3

Tij 512 0 0
dij : (i,j) € L 131 0

0=522qg=4,k=1<q.

First iteration: (i*, j*) = max{d;; : (i,7) € L} = (s,b)
l=1Lk+l-1=14+1-1=1,v(f1) = (s,0),

L= {(a,s),(a,1), (b 1)},

Uiy =3 —3 =0,

dieje +0(fr) =04+3-2-04+3=4L0(f1)=3,

k=1+1=2<q.

Second iteration: (i*, j*) = max{d;; : (i,5) € L} = (a,1),
l=1,2k+1—1=2+1-12+2-1=23,

V(f2) = (a,t),

V(f3) = (a, 1),

L ={(a,s),(b,1)},
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Algorithm 16: Multi facility quickest ContraFlowLoc heuristic

Input : Directed network N = (V, E, u, T, s, 1), a set of possible locations L,
supply () at the source s, set of facilities F’ with size 0 : ' — N
Output: Allocation v* : F' — L allowing arc reversals, the quickest time 6* after
allocation, set of arcs to be reversed R
1 Sort the facilities in F, according to their size, as fi, fo, -, f, such that
o(fi) zo(fa) 2 =0a(fy)
2 x = static flow, without cycle flows, corresponding to the quickest flow in the
auxiliary network
3 0 = the corresponding quickest time
4 k=1
s while £ < ¢ do
6 (i*,j*) = arg max{u;; + uj; — x;; — vj; : (1,7) € L}
7 for! =110l =wv(i*j*) do

8 if t+1—1<qthen
9 ‘ V(fori-1) = (*,57)
10 end

11 end

12 L=L\{(i* 7}

13 Ugr j+ = Ugrj* — O-(fz)

14 if Wi jo + Ujrir — Tioje — Tjer + 0 (f;) < o(f;) then

15 x = static flow, without cycle flows, corresponding to the quickest flow in
the auxiliary network with modified u

16 6 = the corresponding quickest time

17 end

18 k=Fk+uv(i*j")

19 end
20 V'=vy,2"=x,0"=0
u R={(j,i) € E:xj; > uyif (,j) € Eorxj; > 0if (i,5) ¢ £}

22 return v*, x*, 0% R
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ui*j* :4_2:27
Sije +0(fi) =2+3-5-0+2=2¢r(p) =2,

k=2+2=4=g¢

Third iteration: (i*, j*) = max{d;; : (1,7) € L} = (a, s)
l=1Lk+l—-1=44+1-1=4,

1(fa) = (a,9),

L={®,)},

Upejr = 3 — 1 =2,

Soje+0(fi) =24+4—T—0+1=0<o(fy) =1

Recalculation of x:

17 | sa | sb|as|at|ab|bs|ba|bt]|ta]|td

k=4+1=5>q.

The solution is: v(f1) = v(fs) = (a,t),7(f2) = v(f1) = (s,0),7(f3) = V(f2) =
(a,t),v(f1) = v(f1) = (a,s). The static flow z* corresponding to the quickest flow
with arc reversals after this allocation is x as given in the third iteration. The set of arcs
reversed before facility allocation is {(a, s), (b, a), (t,a), (¢t,b)} while after allocation
it becomes {(a, s), (b,a), (t,a), (t,b), (b, s)}. The quickest time is 5.375 which is less

than the quickest time 6.2 of the same problem without arc reversals.

The significance of the contraflow approach is that the difference between the quickest
times before and after arc reversals increase with the growing value of (). Some

observations of this problem, after facility-allocation are listed in the following table.

Quickest time
Q Before contraflow | After contraflow
100 24.2 15.33
1000 204.2 115.33
10000 2004.2 1115.33
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3,1 3.4

Figure 30: Evacuation network with a source s and possible sinks ¢1, to, t3

5.5 Identification of the Optimal Sink

In this section, we extend the idea of FlowLoc developed in the previous sections to
identify the sink, from a given set of possible sinks, in a network with a single source.
The idea is to choose the sink to optimize the flow (viz. maximize the static/dynamic
flow, minimize the time horizon of a given amount of flow). The results of this section
are published in Nath and Dhamala (2018).

5.5.1 Optimal sink maximizing the static flow value

Definition 5.5 (MaxStatic sink). Let N = (V, E,u, 7, s) be a network with a set of
possible sinks 7" C V' \ {s} and let v(¢) denote the value of maximum static s—t flow.
We call the node arg max;cr{v(t)}, the MaxStatic sink.

Example 5.7. We consider an evacuation network in Figure 30. Let the source node
be s and the set of feasible sinks 7" = {t;,t5,t3}. If node ¢; is taken as the sink, the
maximum static flow value v(¢;) is 6 (4 via path s—t;, 1 each via s— to—t;, and s—to—t3—
t1). Similarly, v(¢5) = 4, v(t3) = 7. By definition, MaxStatic sink is 3.

Now, we present a mathematical programming formulation to identify the MaxStatic
sink. Consider a network N = (V| E,u, 7, s) with a set of feasible sinks 7". For the
modeling purpose, we consider that there is only one arc incoming to each ¢ € T". This
does not restrict the general case because we can always add a node ¢’ to V, and (¢, ")
to E such that u(t,t') = oo, 7(t,t') = 0 and replace ¢t € T by ¢’ so that ¢ is identified
with ¢'. Practically, infinite capacity of (¢, ") can be replaced by Z@-ev; u;;. Figure 31
shows such a network transformation in which 7" becomes {t, t}, t5}.
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Figure 31: Transformation of the network in Figure 30

Let ET = {(i,t) € E : t € T'}. We present the problem of finding MaxStatic sink as a

mixed binary integer formulation:

max Z IL‘Z']‘ (35)

(4,9)€ET

subject to

dwg— > xu o= 0,VieV\({suT) (35a)

jev;r Jev;
zij < wy, ¥(i,j) € E\ ET (35b)
zii < uyyy, Vi, j) € ET (35¢)
> oy =1 (35d)
(i,7)€ET
yi; € {0,1}V(i,j) € ET (35e)
zi; > 0V(i,j)€FE (35f)

The objective (35) maximizes the flow entering to the sinks. Because of (35¢c)—(35e),
the flow will be directed towards only one sink. Constraints (35a) are mass balance
constraints at the intermediate nodes. (35b), (35c) are capacity constraints. The

constraint (35d) chooses only one sink out of possible sinks.

In the constraints (35¢), since u;; may not be in {—1, 0, +1}, the matrix associated with
the constraints is not totally unimodular. Thus the linear programming relaxation of the
above integer programming may not give the integral solution. However, if y;;, (4, j) €

ET is bound to be binary, we have the following observation.

Theorem 5.8. If v;; € Z V(i,j) € E, the mixed integer programming (35) has all

integral solutions.
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Proof. Let I'T! denote the set of the column vectors of the |T'| x |T'| identity matrix.
Because of our assumption, in-degree of each ¢ € 71" is 1, and hence the solution set
of the constraints (35d) and (35e) is I'"l. If y = [y;; : (4, j) € E”], then the column
vector y has exactly |7| components. If a fix y € I'7l is chosen, the mixed integer
programming problem (35) becomes a linear programming problem. Since |//”!| = |T
MIP (35) can be solved by solving linear program (35)—(35d), (35f) at most |T'| times.

)

Further, let the matrix equation Mz = 0 represent the constraints (35a). If (7, j) has
both of its ends in V'\ ({s} UT"), then the column of A/ corresponding to the variable x;;
will have exactly two entries +1, —1. Each of the other columns of M corresponding to
x;; with an end of (¢, j) in {s}UT will have exactly one entry either 1 or —1. This shows
that M is totally unimodular. Since the polyhedron {z € R" : Mz = b,0 < z < u}
with totally unimodular M and integer « is an integral polyhedron, we can get all integer

solutions of the mixed integer programming (35) if u;; € Z,V(i,j) € E. [

The integrality of solutions is particularly important, because most of the network flow

algorithms use integrality of flow to develop efficient algorithms.

Although integer programming problems are NP-hard, in general, a straight-forward
procedure shows that the problem of finding MaxStatic sink can be solved in strongly

polynomial time.

Theorem 5.9. There exists a strongly polynomial time algorithm to solve the problem
of identifying the MaxStatic sink.

Proof. We present a straight-forward procedure to identify MaxStatic sink in
Algorithm 17, which iteratively chooses an element ¢ € 7', finds the maximum static
s—t flow value, and selects ¢ as the MaxStaic sink if the flow-value is improved. When
the iteration ends, the algorithm returns the MaxStatic sink and the corresponding
static flow.

Let M be the complexity of a maximum static flow calculation. Since Algorithm 17
terminates after |7T'| iterations and Line 3 calculates a maximum static flow value in
each iteration, the complexity of the algorithm is O(|T'|M). The maximum static flow
calculation can be done in strongly polynomial time (See the discussion before
Theorem 3.5). Hence, Algorithm 17 solves the problem in strongly polynomial time.

This proves the assertion. ]

Remark 5.2. The practical running time of Algorithm 17 can be improved by finding
v(t) in Line 3 only if )’ jev— Wij > curr_max_v in the network without the

transformation mentioned in Figure 31, and exiting the for loop and returning ¢ as t* if
v(t) = Zjevj bsj.
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Algorithm 17: Locating the MaxStatic sink
Input : Network N = (V, E, u, 7, s), the set of possible sinks 7'

Output: MaxStatic sink ¢*

curr_maxr_v = —1

fort € T do

new_mazx_v = v(t)

if new_max_v > curr_max_v then
t" =1t
CUrT_mar_v = new_max_uv

end

end

return ¢*

5.5.2 Optimal sink maximizing the dynamic flow value

Definition 5.6 (MaxDynamic sink). Let N = (V, E, u, 7, s) be a network with a set of
possible sinks 7" C V' \ {s}, and a time horizon 6. Let vy4(t),t € T denote the value of
the maximum dynamic s—¢ flow. We call the node arg max;cr{vy(t) }, the MaxDynamic

sink.

Example 5.8. We consider an evacuation network in Figure 30. Let the source node
be s and the set of feasible sinks 7" = {¢1,t5,t3}. If node ¢; is taken as the sink, the
maximum static flow value is 6 (4 via path s—t;, 1 each via s— t5—t;, and s—to—t3—t1).
The dynamic flow value with ¢; as the sink and time horizon § = 4 is 2 (1 via s—
to—t1 twice). The values corresponding to other sinks and time horizons are listed in
the following table. So, one can easily conclude that the MaxStatic sink is ¢3 and the
MaxDynamic sink for 6 = 4 is o, that for 6 = 9 is ¢, and for § = 13 is 3.

t | vg(t) | vo(t) | v13(t)
1| 2 30 o4
ta 9 28 44
t3| 1 28 o6

Since the value of the temporally repeated dynamic s—t flow with a time horizon 6
corresponding to a static s—¢ flow @ is 6v(x) — >, ;) Tij2i; Where v(z) is the value of

x, we can formulate the problem of identification of the MaxDynamic sink for the time
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horizon @ can be formulated as:

max 0 Z Tij — Z TijTij (36)

(i,5)eET (i,j)eE
subject to
(35a) — (351)

Because the constraints set of thie problem is the same as that of the problem 35 The
result analogous to that in Theorem 5.8 is valid in this case also. Moreover, such a

problem can also be solved in strongly polynomial time.

Theorem 5.10. The problem of identifying MaxDynamic sink can be solved in strongly

polynomial time.

Proof. Given a time horizon 6, we can easily adapt the procedure in Algorithm 17 to
identify the MaxDynamic sink by replacing v(¢) by vg(t) in Line 3. For a given sink
t € T, let N* be the network obtained by adding an arc (¢,s) to N with u(t,s) =
00, 7(t,s) = —0 (We assume that there is no directed path from ¢ to s in N.) Let ' be

the the min-cost circulation in Nt. Let x be the restriction of 2! in N, then

Ug(t) = HU(Z') — Z TijLij
(

where v(x) is the value of .

We can calculate vy() in a strongly polynomial time because it has been obtained by
solving a min-cost circulation problem (e.g. the enhanced capacity scaling algorithm by
Orlin (1993) solves it in O((mlogn)(m + nlogn)) time). As the mentioned procedure
solves such a problem | 7| < n times, the MaxDynamic sink can be solved in a strongly

polynomial time. ]

5.5.3 Optimal sink minimizing the quickest time

Given supply (@ at s, recall that the quickest flow problem is to find the dynamic flow
which has the value () within the minimum time horizon. We call such a time horizon
as the quickest time. Given a network N, for a fixed () and a set of possible sinks 7',
the quickest time depends on ¢ € T'. We take a point of view to choose the sink which

minimizes the quickest time.

Definition 5.7 (Quickest sink). Let N = (V| E,u,7,s) be a network with a set of
possible sinks 7" C V' \ {s} and let §,(¢) denote the quickest time to transport the flow
value of ) from s to t € T'. We call the node arg min;c7{f(t)}, the Quickest sink.
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We can adapt the mathematical formulation (35), replacing its objective by

Q+ Z(i,j)eE TijTij
v

where v = 3", o pr @ij.

The problem of identifying the quickest sink can also be solved in strongly polynomial

time.

Theorem 5.11. There exists a strongly polynomial time algorithm to identify the

Quickest sink.

Proof. A simple procedure mentioned in Algorithm 18 can be used to identify the
Quickest sink. The procedure iteratively chooses an element ¢t € T, finds the quickest
time to send () flow units from s to ¢, and selects ¢ as the Quickest sink if the quickest

time decreases. When the iteration ends, the algorithm returns the Quickest sink.

Algorithm 18: Locating the Quickest sink
Input : Network N = (V, E,u, 7, s), a supply @ at s, a set of possible sink

locations T'
Output: Quickest sink ¢*
curr_quickest_time = oo
fort € T'do
new_quickest_time = 0g(t)
if new_quickest_time < curr_quickst_time then
tr=1

curr_quickest_time = new_quickest_time

end
end

return ¢*

There are |T| iterations in the procedure. In each iteration, we calculate the quickest
flow to identify the quickest time. The quickest flow can be calculated by using the
algorithm by Saho and Shigeno (2017). Their algorithm uses the idea of cancel-and
-tighten algorithm of solving the minimum cost flow problem to compute the quickest
flow and runs in O(nm?log®n) time. Hence, Quickest sink can be identified in
O(|T|nm?log® n) time. As |T| < n, the result follows. O
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Figure 32: Auxiliary network of the network in Figure 30

5.5.4 Optimal sink with arc reversals

If we allow arc reversals, because of the change in the capacities of the arcs, the
decisions related to optimal sink also change. In this section, we develop solution
procedures which, not only identify the optimal sink, but also specify which arcs to
reverse if the reversal of the arcs is allowed. The idea of the arc reversals developed in

the previous chapters is used to identify whether an arc is to be reversed or not.

Example 5.9. Consider the network considered in Example 5.7. To allow arc reversals,
we construct the auxiliary network as depicted in Figure 32. Taking s as source, if
t = t;, the maximum static flow value is 12 (7 via s—t;, 3 via s—to—t3—t1, 2 via s—
to—t1). The corresponding values with ¢ = 9, ¢35 are 11 and 8, respectively. Thus the
MaxStatic sink allowing lane reversals is the node ¢; while it is node ¢3 without allowing
arc reversals with maximum static flow value 7 (see Example 5.7). Considering ¢; as the

sink, the maximum static flow = allowing arc reversals is given in the following table.

Z] Stl Stg tls tltg tltg tQS tztl t2t3 tgtl t3t2
Tij | 7 ) 0 0 0 0 2 3 3 0

Since

Tsty > Ustyy Tty > Ustyy Tigty > Utotys LTigty > Utsty
the arcs to be reversed are: (1, s), (t2, s), (t1,t2) and (¢, t3).

Given a network N = (V,E,u,7,s) and set of possible sinks 7', to identify the
MaxStatic sink, MaxDynamic sink, Quickest sink allowing arc reversals, we solve the
corresponding problem in the auxiliary network N'. We present Algorithm 19 in which
the input is N = (V, E,u, 7, s) and a set of feasible sinks 7". For the calculation of the
MaxDynamic sink the time horizon 6, and for the calculation of the Quickest sink, the

supply ) at the source s are also given. In Line 1, the the auxiliary network
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N' = (V,E';u', 7', s) is constructed. In Line 2, depending on the objective, MaxStatic
sink, MaxDynamic sink, or Quickest sink is identified. The procedures described in
Section 5.5.1-5.5.3 can be applied for the purpose. The corresponding static flow x is
also calculated. In Line 3, z is decomposed into paths and cycles and cycle flows are
removed so that the resulting flow is feasible in the reconfigured network after the arc
reversals, and the set of arcs to be reversed in Line 4 is well-defined. After the removal
of cycle flows, as mentioned previous chapters also, if an arc in £ has flow value more
than its original capacity, its opposite arc will be reversed. If the solution shows any
positive flow in any arc not in £, then the corresponding opposite arc is also reversed.

In this way, Line 4 gives the set of arcs to be reversed.

Algorithm 19: Locating sink with contraflow
Input : Network N = (V, E, u, 7, s), the set of possible sink locations 7" (the time

horizon 6 in case of the MaxStatic sink, and supply ) at s in case of the
Quickest sink) with arc reversal capability

Output: Maxstatic/MaxDynamic/Quickest sink ¢*, and the set R of arcs to be
reversed

Construct the auxiliary network N’

Solve the corresponding problem in N’ to find the optimal sink ¢*, and the

corresponding static flow .
Decompose x into paths and cycles and remove the flow in cycles.
R={(j,i) € e:mxjj >wy;if (i,j) € Eorx;; > 0if (¢,5) ¢ E}

return t*, R.

Theorem 5.12. The problems of identification of MaxStatic sink, MaxDynamic sink,
and Quickest sink allowing arc reversals can be solved in strongly polynomial time with

the complexity of the corresponding problems without allowing arc reversals.

Proof. In Algorithm 19, the auxiliary network, in Line 1, can be constructed in O(m)
time. Line 2 finds MaxStatic sink, MaxDynammic sink, or Quickest sink in the auxiliary
network depending on the problem. So, the complexity of Line 2 is O(M |T'|) where M

1S

(i) the complexity of the maximum static flow calculation, in case of the MaxStatic
sink, which can be attained in strongly polynomial time, e.g. the highest label
preflow-push algorithm by Goldberg and Tarjan (1988) runs in O(n?y/m) time,
and the algorithm by Orlin (2013) in O(mn) time if m < n'%,

(i1) the complexity of the minimum cost flow calculation, in case of the MaxDynamic

sink. The minimum cost flow problem can be solved in strongly polynomial time,
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Figure 33: MaxDynamic sink with and without contraflow (Kathmandu network)

e.g.  the enhanced capacity scaling algorithm of Orlin (1993) runs in
O((mlogn)(m + nlogn)) time.

(iii) the complexity of quickest flow calculation, which can also be done in strongly
polynomial O(nm?log® n) time (Saho & Shigeno, 2017), in case of the Quickest

sink.

The decomposition of a static flow into paths and cycles can be done in O(nm) time
(Ahuja et al., 1993). So the time complexity of Line 3 in Algorithm 19 is O(mn). The
construction of R in line 4 requires O(m) comparisons. Hence, the overall complexity
of the algorithm is dominated by the complexity of Line 2, which is O(M|T'|). This
proves the assertion. [

5.5.5 Case illustration

As an illustration, we consider Kathmandu road network within Ring Road consisting
of the major road segments (Figure 33). We take the node adjoining Tundikhel area
(denoted in the figure by 24) as the source and Kalanki (8), Balaju (9), Gongabu (11),
Narayan Gopal Chowk (12), Gaushala (45), Koteshwar Jadibuti (44), Satdobato (38),
Ekantakuna (39), and Balkhu (43) as possible sinks. To implement auto-based
evacuation planning, we take the capacities of arcs between 2 cars per second to 4 cars

per second depending on the width of the segment. The direction of the usual traffic
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Table 11: Quickest sinks (Kathmandu network)

Without contraflow With contraflow
Q Quickest sink | Quickest time (sec) | Quickest sink | Quickest time (sec)
1000 Balaju (9) 1160 Balaju (9) 910
10000 | Gongabu (11) 3247 Gaushala (45) 2150
20000 | Gongabu (11) 4913 Gaushala (45) 2987

flow is taken as the direction of the arc. The time related to an arc is taken using

Google Maps.

Considering a time horizon # = 1 hour, we find the Maxdynamic sink as Gongabu
(11) with the dynamic flow value of 12120 cars. However, if we allow arc reversal, the
Maxdynamic sink is Gaushala(45) with the corresponding flow value 27360 cars. If we
take a time horizon of § = 2 hours, the sink locations with and without arc reversal are

respectively the same as those of # = 1 hour with flow values 33720 and 70560.

The Quickest sink locations with different values of () are listed in Table 11.
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CHAPTER 6

SAVING A PATH FOR FACILITIES

6.1 Introduction

Using the arc reversal strategy, maximum flow reaching the safe places may be enhanced
and the time of evacuation may be reduced. But it may block the paths from a particular
node to the source node representing the hazardous area. This obstructs the movement

of facilities, if necessary, towards the source. Example 6.1 illustrates this fact.

Example 6.1. Let us consider a network as shown in Figure 34(a) with each arc labeled
with its capacity and transit time. Given a time horizon of § = 10, the maximum
dynamic flow from s to ¢ without arc reversals is 29 (1 via the path s—a—b—t repeated 7
times, 2 via s—a—t repeated 6 times, and 2 via s—b—t repeated 5 times). If we allow arc
reversals, the value is 57 (1 via the path s—a—b—t repeated 7 times, 5 via s—a—t repeated
6 times, and 4 via s—b—t repeated 5 times). Static flow with arc reversals is shown
in Figure 34(b). With the reversal of arcs, there remains no directed path towards the

source from any of the remaining vertices.

Movement of facilities, e.g. ambulance, fire-brigade, etc. towards the source may be

[ k%&

33 2,1
(a) Network NV (b) Arc occupancy after arc reversals

3@

2,3
1,3

—

Figure 34: Obstruction of paths towards source because of arc reversals
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necessary to save life during the evacuation. The direction of the movement of such
facilities may be opposite to the direction of the flow of the evacuees in some of the
arcs. Given a depot of facilities, reserving a dedicated path from the depot to the source
may have an adverse effect on the flow of the evacuees depending on the choice of the

path.

Example 6.2. Let us consider a network in Example 6.1 again. Suppose that s is the
source node, ¢ is the sink node and the node d is a depot where the supplies which are to
be moved from d to s are located. Consider a time horizon of # = 10. If the path d—a—s
which is of length 3 is to be saved, the value of the maximum dynamic flow with arc
reversals is 39, and likewise, if d—t—b—s (length = 8) is saved, the corresponding value

is 47. The other values are listed in the following table.

Saved path (P) | 7(P) | v1o(f)

Pi: d-a-s 3 39
P d—t—a-s 7 39
Ps: d-a—b-s 7 44
Py: d—t-b-s 8 47

Ps: d-a—t-b-s 10 43
Ps: d—t—a—b-s 11 26

If the objective is to save a path to maximize the dynamic flow regardless of the length
of the path chosen, P, is optimal. If the length of the path is also to be considered,
we may get a different solution. In this chapter, we will look at various possibilities of

saving a path.

6.2 Saving a path with a given time bound

When saving a path, there may be situations when the facility from a specified node has
to reach the targeted node within a specified time. In those cases, the transit time of the
optimal path must not exceed a specified value. In this section, we will consider two
problems — one with the objective to maximize the dynamic flow, allowing arc reversals,
given a time horizon ¢ saving a path with transit time bounded by 6, and the other with
the objective to minimize the time horizon of the given flow value () in the similar
settings. Some of the results in this Section are published in Nath, Pyakurel, Dempe,
and Dhamala (2019b).
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6.2.1 Saving a path maximizing the dynamic flow

In Example 6.2, if the transit time of the path is to be within 7 units, the optimal saved
path to maximize the dynamic flow will be Ps; because the maximum dynamic flow
value saving other paths of length less than or equal to 7 units (viz. P, P) is less than
44.

Let = be a static s—t flow in network N = (V| E,u, 7, s,t). Given a time horizon 6, the

value of the temporally repeated dynamic flow corresponding to x is
91)(17) — Z TijLij
(i,))eE

In the discrete time settings, 6 is replaced by 6 + 1 (Ford & Fulkerson, 1958; Fleischer
& Tardos, 1998; Skutella, 2009).

Hence, the maximum dynamic flow problem, in terms of the static flow to be temporally

repeated, can be stated as:

(i,J)eE
subject to
v ifi=s
Z Lij — Z Tji = 0 ifieV\{st} (37a)
e e v ifi=t
0 < zy; < w;V(i,j)eE (37b)

As described in Chapter 3, the maximum dynamic flow problem, with a possibility of
arc reversals in N = (V| E, u, T, s,1), is set to find the maximum amount of flow that
can be sent from the source s to the sink ¢ if the direction of arcs can be reversed at time
0. The approach finds the static flow x in the auxiliary network N’ = (V| E' «/, 7).
To ensure the feasibility of such a flow after arc reversals in NV, the flows in cycles are
removed by decomposing x into directed paths and cycles. An arc in E is reversed if the
flow is more than its capacity in the reverse arc of N’. After arc reversals, the temporal
repetition of the static flow within the specified time horizon gives the dynamic flow.
So, solving the maximum dynamic flow problem (37) in N/ may not yield a solution
that is feasible in /V even after arc reversals. However, if there is no positive flow in
the cycles of V', the step of removing flows in cycles can be avoided. In such a case,
solving the problem (37) in the auxiliary network will give a feasible optimal solution

in NV after arc reversals.
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If every cycle in the network has the positive time (i.e. the sum of the times on the arcs
constituting the cycle is positive), it can be guaranteed that there is no positive cycle

flow in a solution of the maximum dynamic flow problem (37).

Theorem 6.1. If every cycle in N has a positive transit time, an optimal flow in the
solution of the maximum dynamic flow problem (37) does not have a positive flow in a

cycle.

Proof. Suppose that D(x) = —0v + >, T.w.. Let z* be the optimal solution of the
problem (37) with v = v(z*) = v* and the flow decomposition of z* have a positive
flow in cycles. Assume C to be the set of arcs which form a cycle with flow value § > 0.
Define 2!, 22 : E — R by

. T} for (i,j) € E\C
:L‘Z., =
"o \ay -6 for(ij)ec
and 22 be a flow defined by
2 0 for(i,j) e E\C
" ls for (4, ) €.
Then z' and 2 are feasible static flows in N such that zj; + =7, = x7;,V(i,j) € E.

Moreover, since a static flow in a cycle does not contribute to the value of the static

flow, v(z!) = v*. Now,

D(z*) = —6v* + Z TijTi

(i,J)eE

= —6v*+ Z 7'”95”%— Z Tij T U
(i,j)eE (i.j)eE

= —6v"+ Z Ty + 0 Z Tij
(7] EE (,] EE

> —0v* 4 Z Tij T ”
(i,J)EE

= D(z').

Since z! is a also a feasible static flow with the value v(x!) = v*, this contradicts the

optimality of x*. [

If 7;; > 0,Y(i,j) € E, obviously, every cycle in the network N will have positive time.

So an immediate corollary is:

Corollary 6.2. Given 7;; > 0,V(i, j) € E, an optimal flow in the solution of the problem
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(37) does not have a positive flow in a cycle.

If in a network N = (V, E, u, 7,s,t), 7;; > 0V(4,j) € E, then 7/; > 0 in the auxiliary
network N’ = (V, E', /', 7', s,t). Using Corollary 6.2, the static flow in the solution of
the problem (37) in N’ will have no positive flow in cycles in its decomposition. As the
capacity of each arc (7, j) € F’ in the auxiliary network N’ is the sum of the capacities

of (i,7), (j,i) € N, we have the following:

Theorem 6.3. In a network N = (V, E,u, T, s,t) with a given time horizon 0, let
i) foreach (i,j) € E, thereis (j,i) € E with 1;; = 7j;,
ii) foreach (i,j) € E,7;; > 0.

Then a solution of the linear program

min —91) + Z Tijl'ij (38)
(i,))eE
subject to
v ifi=s

Z Tij — Z Ty = —v  ifi=t (38a)
JEVIE e 0 ifieV\{st}
0 < Ty < Wjj + UJZ,V(Z,j) ek (38b)

corresponds to a solution of the maximum dynamic contraflow problem with (i, j)
reversed if x;; > uj;.
Remark 6.1. In (38), we may replace v by

> s X o

jevir jevi

or by

E Tt — E Tj-

Jevy jevit

In any case, the constraints (38a) will be replaced by

Zl’m- Z iL'jZZOVZEV\{S,t}

Jev; Jey;

A time-bounded path saving model maximizing dynamic flow: In the light of the

above results, we formulate the problem as follows. Consider an evacuation network
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N = (V, E,u,,s,t) with the following assumptions:
1. Foreach (i,j) € E, 7;; > 0.
2. For each (i, j) € E, there exists (j,7) € E such that 7;; = 7;;.

If for an arc (i, j), there is no arc (j, ) in the network, we can assume the existence of

(7,4) with u;; = 0 without loss of generality.

Given a special node d called the depot and a time horizon 6, we consider a situation in
which we have to identify a d—s path P of transit time not exceeding 6, (i.e. 7(P) < 6y)

such that the dynamic flow is maximized allowing arc reversals except the arcs in P.

The problem is modeled as:

min —0 Z Tgj — Z Tjs| + Z TijTij (39

jevis jevy (i.j)eE
subject to:
-1 ifi=s
STui =Yy o= % 0 ifieV\{sd (392)
JEVIE e 1 ifi=d
vij < wy,V(i,j) € B (39b)
ap— > xy o= 0VieV\{st} (39¢)
jev;t JEV;
0 < 2 < (1 —wij)uy + (1 —y5)uy, Vi, j) € B (39d)
Z TV < 0o (3%)
(i,9)EF
Yij € {07 1},V(Z,]) ekl (39f)

The objective (39) maximizes the dynamic flow with the time horizon . Constraints
(39a) specify a d—s path. The binary variable y;; = 1 if (7, j) is selected for the path.
Constraints (39b) allow only the arcs with positive capacity to be on the path chosen.
Constraints (39¢) enforce flow conservation at the intermediate nodes. Constraints (39d)
limit the flow on (7, ) by (i) its capacity u,; if (j,¢) is chosen by the path, (ii) the
capacity u;; if (7, 7) itself is chosen for the path, and (iii) u;; + uj; if neither (i, j) nor
(7,1) is chosen for the path. The constraint (39¢) bound the transit time on the path
by 6.

Remark 6.2. Some important notes on the above model are:

1) The path constraints (39a) may not always give a simple d—s path (as shown in
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Figure 35: Path constraints (39a) may not yield a simple d—s path

Figure 35. We will accept such a path also in the solution because it always contains
a simple path to be used for practical purpose. Moreover, removal of cycles in such

a path does not deteriorate the objective function value.
ii) For feasibility, there must be at least one d—s path with transit time 6.

iii) The model is valid even if s in the constraints (39a) is replaced by any other node
ind €V to save a d—d’ path.

iv) Each arc of the path saved by the above model will have capacity at least one.

However, if one needs a path with a capacity at least b € Z-, one can define

1, b S Uqj
U'L’j -
0, b> Usj
and replace the constraint (39b) by
vij < Ui;,V(i,j) € E (40)

This will force y;; = 0 when b > u;;. Consequently, the arcs with capacity less

than b will not be chosen for the saved path.

Theorem 6.4. Given 7;;,u,;,0 € Z>o, there exists a solution of the problem (39), in
which Ti; € ZZO V<Z,j) c k.

Proof. Choosing y to satisfy (39a), (39b), and (39f), the problem is converted to a
maximum dynamic flow problem in the auxiliary network of the network obtained by
removing a path from d to s. Since, the maximum dynamic flow problem satisfying the

hypothesis has an integral solution, the result follows. [
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6.2.2 Saving a path minimizing the time horizon

Example 6.3. In Example 6.1, the minimum time of sending a flow of 57 units from s
to ¢ allowing arc reversals is 10. If we save the path d—a—s, the minimum time increases
to 12.57. The corresponding times saving the available paths are given in the following
table.

Saved path (P) | 7(P) | Quickest time
Pi: d-a-s 3 12.57
Py: d—t—a-s 7 12.57
P;: d-a—b-s 7 11.63
Py: d-t-b-s 8 11.25
Ps: d-a—t-b-s 10 11.75
Ps: d-t—a~b-s 11 16.20

The minimum time can be computed by removing the path considered and solving a
quickest flow problem allowing arc reversals in the resulting network. For the purpose
of solving the quickest flow problem with arc reversals, we need to solve the quickest
flow problem in the auxiliary network and decompose the static flow thus obtained in

the chains and cycles and remove the cycle-flows. Analogous to Theorem 6.1, we have,

Theorem 6.5. If every cycle in N has a positive transit time, an optimal flow in the

solution of the quickest flow problem (18) does not have a positive flow in a cycle.

Proof. Let x be a static flow s—t flow /N. Suppose that

_ @+ > Gijyer TiTij

v(x)

Let 2* be the optimal solution of (18), on page 22, with v = v(z*) = v* and the flow

0()

decomposition of z* have a positive flow in a cycle. Assume C to be the set of arcs

2

which form a cycle with value § > 0. Define z', z? as in the proof of Theorem 6.1.

Then

Q + Z(i,j)eE Tij T
v(x*)
Q@+ Z(i,j)eE Tiszlj +9 Z(i,j)eE Tij
v(xh)
Q + Z(i,j)eE Tiszlj
v(xh)

O(z*) =
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contradicting the optimality of z*. [

An immediate corrollary is:

Corollary 6.6. Given 1;; > 0,Y(i, j) € E, an optimal flow in the solution of the problem

(18) does not have a positive flow in a cycle.
Because of Theorem 3.1 and the Algorithm 1, analogus to Theorem 6.3, we have:
Theorem 6.7. In a network N = (V, E,u, 1, s,t) with a supply Q at s, let

i) foreach (i,j) € E, thereis (j,i) € E with 1;; = 7y,

ii) foreach (i,j) € E,7;; > 0.

Then a solution of the linear program

(%

subject to

v ifi=s
Z Tij — Z Ty = —v  ifi=t (41a)
JEVEdevn 0 ifieV\{st}
0 < @ < wj+u;Vi,j)eklb (41b)

corresponds to a solution of the quickest contraflow problem in which (i, j) reversed if

T j > Ujie

A time-bounded path saving model minimizing the time horizon: With the
assumptions made in the path saving model (39), except that in stead of the time
horizon 6, a supply of () flow units is given at the source, and the objective is to

minimize the time-horizon of the dynamic flow with value (). We model the problem

as:
min 2i)en 50 (42)
v
subject to:
-1 ifi=s
STui =Yy o= % 0 ifieV\{sd (422)
JEVE eV 1 ifi=d
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vij < wy,V(i,j) €E (42b)

v ifi=s
Z Tij — Z Tj; = 0 ifieV\{st} (42c)
O —v ifi=t
Z TiiYi; < O (42e)
(i,))eE
yij € {07 ]-}7 7V(Zaj) € E (42f)

With an assumption that there is at least one directed s—t path of a finite transit time, we

can linearize the objective by putting

Iij
- =w,— =
v v

so that (42) becomes Qw + > | (i.f)EE 7i;§i;, and the constraints (42c), (42d) become

1 ifi=s

Z §ij — Z §i=q 0 ifieV\{st} (42g)
et e 1 ifi=t

0 < & < (1—yij)wuy + (1 —yji)wu;, V(i,7) € E. (42h)

Further, using the idea given in Torres (1990), we put (1 — y;;)w = (;; in (42h) so that
we get the following linear constraints, V(i, j) € E.

Gj = w—Uy; (421)
Gj = L(1—uyiy) (42))
Gj < w— Ly (42k)
Gi < U(l—uyy) (421)

where U and L are, respectively, an upper bound and a lower bound of w. Assuming ()
to be a positive integer, and there is at least one s—t path with a finite transit time, the
value of v is at least 1, and hence 0 < w < 1. With this assumptions, we replace L by

0, U by 1, and the problem can be stated as:

min Qw—{— Z Tijgi]’ (43)

(3,5)EE
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subject to:

(—1 ifi=s
Sui= >y = {0 ifieV\{sd (43a)
JEVIEdevn 1 ifi=d
Yij < u;j,V(i,j) S (43b)
( 1 ifi=s
Z §ij — Z §ji = 0 ifieV\{s,t} (43c)
VS aev -1 ifi=t
0 < &G < Gyug + Giwyi, V(i, j) € E (43d)
0 <G < wV(i,j)er (43e)
w—yij <G < 1—yyV(i,j)€EE (431)
Z TiiYi; < O (43g)
(i)EE
vy € {0,1},Y(i,j) € E (43h)

According to Lin and Jaillet (2015), the quickest flow problem has an integer optimal

solution if the inputs are integral. Hence, analogous to Theorem 6.4, we have

Theorem 6.8. Given 7, u;;,Q € Z>o, there exists a solution of the problem (42), in
which Tij S ZZO V(’l,j) € FE.

The problems (39), and (43) are mixed integer linear programs. Various methods, e.g.
branch-and-bound, branch-and-cut, branch-and-price algorithms are available for
solving such problems. Various commercial and non-commercial software solvers are
available to implement the algorithms. One such implementation is presented in the

following section.

6.2.3 Case Illustration

We consider a road network of Kathmandu inside Ring Road considering only the major
road-segments (shown in Figure 36). The network consists of 44 nodes, and 132 arcs.
We take Pashupati Nath region as a source, where a large gathering of people takes
place in various religious occasions, and Tribhuvan University region as a sink, where
there is a sufficient open space. For a car-based evacuation planning, we assume the
capacity of each segment from 2 cars per second to 4 cars per second according to the
width of the segment. The travel time to traverse the segment is taken as provided by
Google Maps data. We consider node 24 as the depot node d which adjoins Tundikhel

region from where medical facilities, support from army, etc. can be sent towards the
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Figure 36: Time-bounded saved path, case illustration

source. Considering a time horizon # = 1 hour and 6, = 30 minutes, we find that 21000
cars can be evacuated without saving the path 24-25-26-21-20-33-13—-12—source. If
we consider § = 2 hours and 6, = 1 hour, the corresponding results are are 71400 and
24-25-26-35-15-16-37—-11-12-source respectively.

With ¢ = 100000 and 6, = 30 minutes, the quickest time is found to be 154 minutes
with the saved path 24-25-26-35-15-14—-13-12-source. With ) = 50000, 6, = 30
minutes, the corresponding results are 94.52 minutes and 24-25-26-21-34-33-14-13—
12—source.

Using CPLEX 12.6.3 solver, the solutions has been obtained within 0.1 seconds in a
computer with Intel Core 15, 2.30 GH processor, 4GB RAM, and 64-bit Windows

operating system.

6.3 A Bicriteria Optimization Approach

6.3.1 Multicriteria optimization

Lety; : X - R,2=1,---p, then a problem of the form

min  (¢1(x),-- -, Yp(x))

: (44)
subjectto z € X
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where X is called the feasible set. The minimization (min) has not be considered in the
ordinary sense because elements of R? are not ordered in the sense the elements in R

are ordered. We define some special orders in R? as follows.

Componentwise order in R?: For a = (a1,---,a,),b = (b1, - ,b,) € RP, the

following orders in R? are defined.

)as<bea <by,--,a, <b, (weak componentwise order)
i) a<bsa; <by,---,a, <by,a7# b(componentwise order)
i) a <b<& a; <by,---,a, < b, (strict componentwise order)

Pareto optimality, efficiency, weak efficiency: Let ¢ = (¢y,--- ,,). Fora,b € X,
if1(a) < 1(b), we say that a dominates b, and 1/(a) dominates 1)(b). A feasible solution
a* € X is called Pareto optimal or efficient if there is no a € X that dominates a*. In
other words, a* is Pareto optimal if there is no a € X satisfying ¢(a) < ¥(a*). A
feasible solution @ € X is called weakly Pareto optimal (weakly efficient) if there is
no a € A& satisfying ¢(a) < ¢(a™).

It is obvious that an efficient solution is also a weakly efficient solution, but the converse
is not true. The following result is important to find the solutions of the bi-criteria model

developed in this work.

Theorem 6.9 (Ehrgott (2005)). An optimal solution of the problem

min (x
min ,(2) s
subjectto  Yp(z) <€, k=1,---,p k#]J

where € € RP, is a weakly efficient solution of the problem (44).

6.3.2 Bicriteria path-saving model maximizing dynamic contraflow

Example 6.4. In Example 6.1, if we consider only the maximum flow value, the path
Py is the optimal path with a maximum flow of value 47. But sometimes, the length of
the path also matters, e.g. to move the facility the fastest. The possible candidate for
this option is the path P;. Considering the objectives of minimizing the path length and

maximizing flow value, the non-dominated paths are P, Ps, and F;.

Motivated by above example, we consider a bicriteria problem that minimizes the
length of the saved path and maximizes the dynamic flow allowing arc reversals in the

remaining network (Nath, Dempe, & Dhamala, 2021).

Consider a network N = (V, E,u, T, s,t) with a depot node d, in which (j,i) € A
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whenever (i, j) € A, and 7;; = 7;;,. We formulate the problem of identification of the
shortest path maximizing the dynamic flow with arc reversals as a bicriteria optimization

problem on the basis of the famous shortest path problem formulation and Theorem 6.3.

Assuming that

= ) Ty

(3,7)EE

and

E xsj E :BjS + § TZJ:BZJ7

jevst jevy (1,9)EE
the problem is formulated as:
min (1, 12) (46)
subject to:
-1 ifi=s
Swi= > wi = 0 ifieV\{sd} (462)
eVt e 1 ifi=d
vij < wi, V(i j) €E (46b)
dwg— > xy = 0VieV\{st} (46¢)
jev;t JeV;
0 <z < (I—wij)uwy+ (1 —yji)u,V(i,j) €F (46d)
yij € {0.1},V(i,j) e E (46e)

The objective (46) minimizes the path length and the negative of the value of the
dynamic flow with path reversal. Equations (46a) are the constraints to save a path.
Constraints (46b) ensure that the path chosen contains only the arcs with positive
capacity. Constraints (46c) are flow-conservation constraints, and constraints (46d)
limit the static flow rate on an arc (7, j) by w;; if (j,¢) is in the saved path, by u;; if
(¢, 7) is in the saved path, and by u,; + u;; otherwise. For brevity, we refer to the model
as BPMDC.

6.3.3 Solution strategy

To solve the problem, we apply the idea given in Theorem 6.9 to convert the problem
into an e-constrained mixed binary integer linear program which gives a weakly Pareto
optimal (weakly efficient) solution for each ¢ € R and then develop a procedure that
gives Pareto optimal solutions whenever the transit time function is positive integer-

valued. We formulate the e-constrained problem (e € R) as:
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o 0 NN A U A W N -

e e e e e
A I AW N = S

min —9 E .I'S]'— E ycjs + E Tij'xij

jevit JEVS (i.4)eE
subject to:
-1 ifi=s
Zy@-j—Zyﬁ = 0 ifieV\{sd}
IeV; TeV; 1 ifi=d

vij < wy,V(i,j)€E
inj— Zxﬁ = 0,VieV\{s,t}
jevit jEV;,”
0 <z < (I—-yj)uy;+1—y;)u;Vi,j) el
o€ {01} Vij)eE

Z TijYij SE.

(i,7)EFE

(47)

(47a)

(47b)
47c)

(47d)
(47¢)
(47f)

In Algorithm 20, we propose a procedure which not only lists out the paths

corresponding to the non-dominated values of (v,1) but also gives the

corresponding static flow that can be temporally repeated to get the corresponding

maximum dynamic flow.

Algorithm 20: Non-dominated solutions of BPMDC

Input : N = (V, E,u,T,s,t) with a depot d such that u;; € Z>o, 7;; € Z~g

Output: Set of non-dominated saved paths with the maximum dynamic contraflow

€min = length of a shortest d—s path, €. = Y (ij)eE Tij
LIST = {}
g = —oo
€] = €max + 1
k=1
while ¢, > €,,;, do
Z = solution of problem (47) fore = ¢, — 1
add Z,, to LIST
Ut =1 Zk), 5 = ¥a(Zy)
if ¥ = 5! then
‘ remove Z;_; from LIST

end

€k+1 — wlf

k=k+1
end

For each Z = {(%i;)(ij)cr: (ij)t.jyer} € LIST, construct the path using (i, j)
with y;; = 1 and the dynamic flow by temporal repetion of x.
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Theorem 6.10. Given 7;; € Z, let X be the feasible set of BPMDC (46). Let YVp be
the set of all non-dominated points in (X)), and S = {({V1(Z),v2(Z)) : Z € LIST},
then S = Vp.

Proof. Because of Theorem 6.9, (¢ (Z),12(Zy)) is weakly non-dominated in /(X))
for each Zj; given in Line 7 of Algorithm 20. Because € decreases by at least 1 in each

iteration, the sequence {1;(Zy)} is a strictly decreasing sequence. So because of Lines
10 and 11, (¢1(Zg), ¥o(Zk)) € Vp.

Conversely, let Z* € X such that (11 (Z%),9o(Z*)) € Vp and (V1(Z%),yo(Z*)) ¢ S.
Clearly, the value of ¢; (a d—s path length) is bounded above by » | (i.j)eE Tij and below
by the length of the shortest path. Thus, if LIST = {Z,,--- , Z,}, there exists [ such
that o1 (Z;) > 1 (Z%) > 1 (Ziy1) and 1o(Z)) < o(Z*) < 1o(Z;111) where 1 < 1 < p.
This implies that there eixsts a d—s path of length ¢;(Z*) in N saving which gives a
maximum dynamic contraflow value —,(Z*). So, putting € = 1, (Z*) in problem (47)
gives the minimum value of 1)y as 1)9(Z*). This is a contradiction, because for such an

¢ the minimum value of v, is ¥5(Z;1 1) according to Algorithm 20 O

Although integrality restrictions are not put for the variable x in problem (46), if u, T

are integral, one can guarantee the existence of solutions in which z is integral.

Theorem 6.11. Given u;; € Z>q, T;j € Lo, there exist solutions to problem (46) with

T integral.

Proof. Fixing y;; to satisfy constraints (46a), (46e), the problem is equivalent to a
maximum dynamic flow problem in the auxiliary network resulting from the removal
of a d—s path. Since a maximum dynamic flow problem with integer inputs always has

an integral solution, the result follows. O]

The constraints (46a), (46e) are satisfied by a d—s path which may include cycles
(subtours). However, the paths in the solutions generated by Algorithm 20 do not
contain such cycles. Let us consider a path with a cycle. Removing the cycle decreases
the value of ;. However, it does not decrease the corresponding maximum dynamic
contraflow value because removal of the cycle frees capacities which can be used by
the flow. This leads to:

Theorem 6.12. The saved paths in the solution of problem (46) are simple.

6.3.4 Case illustration

For a case illustration, we consider Kathmandu road network inside the Ring Road

considering only the major road-segments (no. of nodes n = 44, no. of arcs m = 132).
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It is the same network that we have considered in Section 6.2.3 where we have taken
node 24 as d.

Considering the time horizon of = 120 minutes, the non-dominated saved paths, their
lengths, and the corresponding maximum dynamic contraflow value are shown in the

following table.

Non-dominated path Path length (mins.) Flow value
24-25-26-35-15-14-13-12-0 27 71400
24-25-26-21-20-19-18-28-27-1-0 26 70320
24-25-26-21-20-19-18-28-27-0 19 70200
24-25-26-21-20-19-18-0 13 69960

Using the programming language Python 3.7 on a computer with Mac operating system
having 1.8 GHz dual-core Intel Core 15 processor and 8§ GB RAM, the solutions are
obtained in less than a second. The solver used to solve the mixed integer program is
CBC (Coin-OR branch and cut).

6.3.5 Bicriteria path-saving model with quickest contraflow

Assuming that
= Z TijYij
(i,j)eE

and
QD jes TiTis
U )

V2

the problem of minimizing the path length and the quickest time of the the flow of value

() can be formulated as:

min (1, v2) (48)
subject to:
(—1 ifi=s
Zyij_zyji = § 0 ifieV\{sd} (48a)
Jev! Jeve 1 ifi=d
Yij < U;j7v(i,j) €E (48b)
(o ifi—s
Z Tij — Z Tji = 0 ifieV\{st} (48c¢)
et e —v ifi=t

\
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0 <z < (I—wy)uwj+ (1 —yj)u; Vi, j)€eb (48d)
yij € {07 1},V(2,]) € E. (486)

The objective (48), minimizes the path length and the time horizon. Constraints (48a)
are the constraints for the saved path. Constraints (48b) ensure that the path chosen
contains only the arcs with positive capacity. Constraints (48c) are mass-balance
constraints, and constraints (48d) limit the static flow rate on an arc (¢, j) by w;; if (j,%)
is in the saved path, by wj; if (¢, j) is in the saved path, and by u;; + u;; otherwise. For

brevity, we refer to the model as BPQC.

Using the idea described to formulate problem (43), we can write the e-constrained

problem associated with (48) as follows.

min ¢y = Qw+ Y i (49)
(i,9)EF
subject to:
(—1 ifi=s
Z Yij — Z Yji = 0 ifieV\{sd} (49a)
et e | 1 ifi=d
vij < w,V(i,j) €E (49b)
( 1 ifi=s
Z §ij — Z §ii = 0 ifieV\{st} (49¢)
e e 1 ifi=t
0 <& < C:juij + iy, V(i) € E (49d)
0 <¢; < wV(i,j)ek (49e)
w—vyy <G < 1—yyV(E,j)eEFR (491)
Z TijYi; <€ (49¢g)
(i,9)EE
vi; € {0,1}, V(i,j) € E (49h)

We can use the procedure used in Algorithm 20, replacing —oo in Line 3 by oo, and
problem (47) in Line 7 by problem (49), to find the non-dominated solutions of BPQC
problem (48).
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6.4 A Bilevel Programming Approach

6.4.1 Bilevel programming

A bilevel programming problem is an optimization problem in which one optimization
problem (called the lower level problem) is among the constraints of the other (called
the upper level problem). Partitioning the decision variables into two vectors = and y,

let the lower level problem be:

min{f(z,y) : g(z,y) < 0,h(z,y) = 0} (50)

where
fiR™M>X™m2 5 R g :R™*™2 5 RP b R™M*™2 — RY,

g(x,y) = (g1($,y), te -gp(df,y))T,h(ZE,y) = (hl(x>y)v U 7hQ(xay))T .

Let U : R™2 — 2R™ be a set-valued mapping such that ¥(y) denotes the solution set
of problem (50) for a fixed y € R"™2, then the upper level problem is:

min{F(z,y) : G(z,y) <0,H(z,y) =0,z € U(y)} (50a)
Y

where
F:R™*™ 5 R,G:R™*™ R H: R™*™ 5 R,

G(:U>y) = (G1<x7 y)> o Gk(x7y))T ; H(.Z',y) = (Hl(wa y)> Tty Hl(aja y))T :
For details, we refer to Dempe (2002).

In game theoretic terms, a bilevel programming problem may be considered as a
Stackelberg leader-follower game, where the leader (representing upper level) makes
the first move by choosing y, and the follower (representing the lower level) reacts by
choosing x optimally. The leader selects, finally, such a y that together with x returned

by the follower, the upper level objective F'(x,y) is optimized.

6.4.2 A bilevel path-saving model maximizing dynamic contraflow

Now, we formulate the problem of saving a path from a given node d to the source node
s maximizing the dynamic flow allowing arc reversals to fulfill a given objective based
on the path selection and resulting flow, as a bilevel programming problem. The upper
level selects a d—s path to be saved and lower level maximizes the dynamic flow value
on the resulting network allowing arc reversal (Nath, Pyakurel, Dempe, & Dhamala,
2019a).
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The upper level problem is:

min  F(z,y) (51)
subject to:
-1 ifi=s
Z Yij — Z Yji = 0 ifieV\{sd} (51a)
JEVE e 1 ifi—d
yij < uiy,V(i,j) €E (51b)
Yij € {07 ].},V(Z,j) S (510)

where © = (%) )er, ¥ = (Vij) @i )er. and x is obtained by solving the lower level
problem:

min  —0 Z Tsj — Z Tjs | + Z TijTij (51d)
(

jevs JjEVS i,j)EE

subject to:

dwg— > xy = 0VieV\{st} (51e)
jev;t JEV;

The constraints (51a)—(51c) construct a d—s path with y;; = 1if (4, j) lies on the path.
The Constraints (51b) ensure that arcs with positive capacity can only be a part of the
path. The lower level problem is a maximum dynamic contraflow problem. The
Constraints (51f) bound the flow on an arc (7, j) by u;; + u;; if neither (¢, j) nor (i, %) is
chosen for the path construction by the upper level. If (i, j) is chosen and (j, ) is not

chosen for path construction, flow on (i, j) is bounded by u;.

The constraints (51a)-(51c) construct a d—s path which may also contain subtours.
Unlike in the case of the shortest path problem with non-negative arc costs (lengths),
where a solution without subtours is always better than the corresponding solution with
subtours, a solution with a subtour may be better than than the one without a subtour in

our consideration of the problem. Example 6.5 illustrates this fact.

Example 6.5. Suppose that the upper level objective function is

Floy)= > wilyy —z/uy) (52)

(i,j)GEZuijio
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Figure 37: Path d—s along with a subtour ¢-j-7 (the arc labels represent capacity, time,
weight)

where the weight w;; > 0 is the utility assigned to (4, j), as realized by the upper level,

so as to motivate flow along the arc.

Consider a network shown in Figure 37. The only path from d to s is d—s. Given a
time horizon § = 5, without taking any subtour, the static flow which generates the
temporally repeated maximum dynamic s—¢ flow (allowing arc reversal) is given by:
Tsi = Xy; = Tjp = 4,74 = xj; = T4, = 0 and the variables related to the path are

Yas = L, ¥si = Yi; = Yj+ = Yir = ¥i; = 0. The value of the objective (52) in this case is:

Fy = Z WijlYij — Z %:2—3:—1

ijEFE:u;;7#0 (4,5)€Eu;;7#0

If the subtour i—j—i is considered along with the path, v; = 2 = 1 and yg4s = ;5 =

y;i = 1 with the objective function value

. . ;5
(4,9)EEu;;7#0 (1,7)EEu;;70

However, there may be some objectives which can be improved by subtour elimination,
e.g. if the second part of the sum in the objective (52) involves the objective of the
lower level problem, the subtours may be removed automatically because elimination
of a subtour from the path chosen by the upper level, increases the capacity of the arcs

for the flow on the lower level.

If subtour elimination is necessary, we can ensure the elementarity of the path (avoid

subtours) including the following constraints in the upper level (Drexl & Irnich, 2014;
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Bui, Deville, & Pham, 2016; Taccari, 2016).

S w0 Dy VkeSYSCV\{sd}IS|>2  (S3a)

(i,7)EE(S) ieS\{k} jev,t
via = 0,VieV, (53b)
ys; = 0,VjeVr' (53¢)

where F/(S) denotes the set of arcs with both the ends in S. Known as generalized
cut-set (GCS) inequalities, these inequalities increase the number of constraints by
O(n2™). Other techniques with polynomial number of additional variables and
additional constraints can also be found in Taccari (2016). For example, adding (53b),

(53c) and the following constraints
7ri—7rj+nyij Sn—l,V(’l,j) ek (54)

in the upper level (see also Bui et al. (2016)), the number of additional variables 7;(i =
1,---,n) is O(n), and that of additional constraints is O(m). However, it is shown
in the literature that the computational performance of GCS inequalities is better than

other formulations in solving the shortest elementary path problem.

6.4.3 Solution strategies

We present two approaches to solve the problem. One uses the idea of Stackelberg game
along with the maximum dynamic contraflow algorithm, particularly useful when one
can get all the paths form d to s in a desired time, and the other converts the bilevel
program to a single-level mixed binary integer linear program so that one can use the

algorithms to solve mixed-integer programming problems.

A Naive Algorithm: A straight-forward procedure to solve the problem is presented
in Algorithm 21. The algorithm iteratively chooses a d—s path and uses maximum
dynamic contraflow algorithm (see Section 3.2.1) in the network formed by excluding
the path and calculates the objective function value. The output is the path which gives

the best objective function value, along with the related flow.

KKT approach: A common approach to solve a bilevel programming problem is to
transform it into a single level optimization problem replacing the lower level problem
by its Karush-Kuhn-Tucker (KKT) conditions. This results into what is known as a
mathematical program with equilibrium or complementarity constraints (MPEC or
MPCC) (see Luo, Pang, and Ralph (1996)).
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Algorithm 21: Naive algorithm

Input : Directed network N = (V| E, u, 7, s,t) with a depot node d, and a time
horizon 6

Valogy = 00

LIST = list of simple paths from d to s without zero capacity arcs

for P in LIST do

Construct the auxiliary network N’ excluding the arcs in P

Calculate the static flow x corresponding to the maximum dynamic flow on N’

Valyg'; = value of the objective function with y-values corresponding to P and
x from Line 5

If Valys'; < Valppy, then P* = P, x* = x

Retain the network

end

Return P*, z*

Consider the Lagrangian

Ly(w,y \p) = =0 > wg— D> m |+ Y mwy

Jevs JEVS (i,j)EE
B SIY P o
1€V\{s,d} jev;t jev;”
+ Z pij [Ti5 — (1 — yij)us; — (1 — yji)uyi]
(i,5)EE

The KKT conditions for the lower label problem are (51e), (51f) along with

NNy >~ Vi j) € E (55a)

pij [z — (1= yig)uyg — (1 = yji)uzi)] = 0, V(i,j) € E (55b)
pij > 0,V(,j) € E (55¢)

A€ RVieV\{st}  (55d)

Although there is no A associated with s and ¢, the inequalities (55a) are valid if we put
As = —6and \;, = 0.

In what follows, we write the upper level constraints as ULC. Thus the single-level
problem corresponding to the bilevel problem is the problem (51) subject to ULC,
(51e), (51f), (55a)—(55d), which is a mixed integer non-linear optimization problem.
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The nonlinearity is because of the constraints (55b), and solution of this problem
would give local optimal solutions. However, since the Mangasarian-Fromovitz
constraint qualifications are violated at every feasible point of this problem, the
nonlinear optimization solvers may fail to obtain a local optimal solution. This can be

overcome by solving the following relaxation of the problem for € | 0 (Dempe, 2019).

min F(z,y) (56)
subject to

ULC (562)
dwyg— Y wi = 0,VieV\{st} (56b)

jeAf JEA;
0 < 23 < (I—yijuy;+ (1 —yji)u,V(i,j) € E (56¢)
Ai—Ajt g = Ty, Vi, j) €Ei#E s j# L (56d)
Nty > 0—1y VeV (56e)
Ai + g = =Ty, Vie VT, (561)
pig > 0,V(i,j) € E (56g)
€ > pujlry — (L= yi)uy — (L= yji)ugi)], V(i j) € E(56h)

Solving problem (56), we get the local optimal solutions. But in our consideration of the
problem, a global solution is desirable. To get a global optimal solution, we can employ,
what is popularly known as, a big M method. Choosing large enough M (Fortuny-Amat
& McCarl, 1981; Pineda, Bylling, & Morales, 2018), we can replace (55b) by

—zi;+ (1= yij)uy + (1 —yj)uy < M'z;,V(i,j) € E (57a)
pij < (L—2zi;)M" V(i j) € E (57b)

Let U = max{u;; : (i,j) € E}. Then the maximum possible value of (1 — y;;)u;; +
(1 — y;i)uj; is 2U. Since the minimum possible value of x;; is zero, we can safely take
M’ as 2U. In this way, we can get the global optimal solution of the problem by solving
the following formulation (58), with large enough M.

min F(x,y) (58)

subject to

ULC (58a)
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ow— > w = 0¥ieV\{st} (58b)

jevit Jev;
0 <z < (1—wyiyuy+ 1 —yji)u, Vi, j) € E (58¢)
Ni— N+ iy > —Tiy, V(i,j) € Eji# s, ) F£t (58d)
—Nj+psy > 0—71, Vje VS (58e)
N+ Wig > —Tig, Vi€V, (58f)
2Uz; > —xj+ (1 —yij)wij + (1 — y;0)u;i, V(i,7) € E (58g)
pi < (L—zy)M,V(i,j) € E (58h)
pig > 0,V(i,j) €E (581)
zj € {0,1},V(i,j) € E (58))

But caution has to be taken choosing a big M when we use a solver software to solve
the problem, because very low or very high values of M lead to infeasible, suboptimal,

and numerically unstable solutions.

A method described in Pineda et al. (2018), to solve linear bilevel optimization
problems, may be adapted to tune the values of big M. The idea is to use the local
optimal solutions of the relaxed problem (56) to adjust the value of M. The procedure

is presented in Algorithm 22.

Algorithm 22: Tuning big M
Initialize € > 0,6 > 1, H > 1, and the number of iterations X € N.
Set initial number of iterations k = 0.
Solve problem (56) without (56h). Let the value of the upper level variable
Y = (Ye)eca be yo and the value of the dual variable 1 = (ie)eca be po.
Find the optimal flow = = z( using the solution y = vy, of the upper level.
while £ < K do
Increase k by 1. Solve problem (56) by taking © = xy_1,y = Yr_1, jt = fig_1 aS
an initial solution. Repace ¢ by €/4.

end
M = H x max{(pu)i; : (i,7) € E}.
Return M.

The big M in (58h) is replaced by the value returned by Algorithm 22, and a mixed
integer programming solver is used to solve problem (58). We may take z;; = 0 if

-2 + (1 — yij)ui; + (1 — y;i) > 0and z;; = 1if p;; > 0 to initialize the variable 2.
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6.4.4 Identification of reversed arcs

From the solution of the aforementioned problem, we can also determine the arcs which
are to be reversed. This can be done with the help of the optimal flow z*. As we
know that x* may violate feasibility with respect to the capacities of the network NV, i.e.
x}; may exceed u;; for some (i, ). This implies that the opposite arc (j,4) has to be
reversed to increase the capacity in the direction of (7, j). The procedure is mentioned
in Algorithm 23.

Algorithm 23: Identifying reversed arcs

Identify the optimal path P* and the static flow z* corresponding to the dynamic
flow
R=A{(j,1) € E\ P:aj; > ui;}

return R

Because of our assumption that 7;; > 0 for each (i,j) € E, there will be no positive
flow in cycles in the flow decomposition of x* according to Corollary 6.2 . So, we do

not require to decompose z* into paths and cycles in Algorithm 23.
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CHAPTER 7

SUMMARY AND CONCLUSIONS

In this chapter, we summarize the results, mention the limitations of the study, and

conclude the work with suggesting some further research directions.

7.1 Summary of the Results

Because of the large size of the network to be dealt with in evacuation optimization,
faster algorithms are always desirable. Improving the existing algorithm (requiring
several calls of a minimum cost flow algorithm) to solve the quickest flow problem, we
propose an algorithm that runs within a strongly polynomial time complexity of a
minimum cost flow problem (Section 3.2.2). Computational results in Section 3.2.3
show that the decrease in the quickest time increases with the increase in the number of
evacuee-cars. When the number of cars reaches 50000, the evacuation time is found to

decrease by 42% because of contraflow configuration.

Realizing the need of reversing the direction of the traffic flow in the road segments up
to the necessary capacity only, we introduce the partial contraflow approach
(Section 3.3) and propose algorithms to solve the maximum static partial contraflow
problem, maximum dynamic partial contraflow problem, quickest partial contraflow

problem. All the algorithms run in strongly polynomial time.

When the direction of the traffic flow in a road segment is reversed, the travel time of
the corresponding arc may be different than that of the original orientation, we propose
a method of constructing an auxiliary network in Section 3.4 so that the procedures in

the corresponding algorithms can be adapted to solve the problems in this new setting.

In contrast to the networks defined to be consisting of nodes and arcs with some
attributes, abstract networks (which generalize the concept of networks) are defined to
consist of elements (arcs or nodes) and paths (an ordered set of elements). We extend
the concept of the partial contraflow approach in the abstract networks in Section 3.5 to

construct polynomial-time algorithms to solve abstract maximum partial static partial
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contraflow and abstract maximum dynamic partial contraflow problems.

Using the bow network construction, available in the literature, to solve the quickest
flow problem with inflow-dependent transit times approximately, we design a strongly
polynomial (2 + €)-approximation algorithm to solve the corresponding contraflow/
partial contraflow problem in Section 4.3. Using BPR function and Davidson’s function
as inflow-dependent transit time functions, we test the performance of the algorithm in
a Kathmandu road network. The ratio of the approximate quickest time to the optimal
quickest time is found to be at most 1.098. It is also observed that if the average of the
inflow-dependent transit time on an arc is considered to be the constant transit time, the
quickest time with inflow-dependent transit times is almost equal to the quickest time
with constant transit times. In Section 4.5, we construct corresponding algorithm for

the case of density-dependent transit times.

In cases when a given set of facilities are to be assigned to a given set of arcs so that
the capacities of the corresponding arcs are reduced resulting in an increase in the
quickest time, we introduce the quickest FlowLoc problem in Section 5.3. We show
that the single facility case of the problem can be solved in strongly polynomial time
with the help of an algorithm that iterates over all the arcs in the set of arcs to which
the facilities can be assigned. Proving that the multi-facility case is NP-hard, we
propose two heuristics whose performance is tested in Section 5.3.3 considering a case
of the Kathmandu road network. The faster heuristic has an average optimality gap of
3.48% and an average running time of 0.17 seconds. The corresponding values for the
slower heuristic are 0.18% and 1.02 seconds. Algorithms to solve the quickest

FlowLoc problem with a possibility of arc reversals are designed in Section 5.4.

To choose a single shelter location, when multiple choices for the shelters are
available, we introduce the sink location problem as MaxStatic, MaxDynamic,
Quickest sink location problems depending on the objective of maximizing the static
flow, dynamic flow or minimizing the evacuation time in Section 5.5. We prove that
such a problem can be solved in strongly polynomial time and suggest algorithms for

the corresponding type of shelter location with arc reversals also.

By reversing the direction of the traffic flow towards the sink, a contraflow
configuration may obstruct the paths towards the source. This hampers the movement
of facilities, if required, towards the source. In Chapter 6, we introduce a path-saving
approach. Saving a path not exceeding a given time of travel, we model the problem of
maximizing the dynamic contraflow as a mixed binary integer linear programming
problem. The analogous problem of minimizing the evacuation time is a mixed binary
integer programming problem with a fractional objective. We suggest a linearization

strategy so that the algorithms to solve the mixed-integer linear programming problems
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can be used. The solution, using available software solvers, considering a road network
of Kathmandu city (consisting of 44 nodes and 132 arcs) can be obtained within 0.1

seconds.

The problem of minimizing the path length and maximizing the dynamic contraflow
has been modeled as a bicriteria optimization problem (Section 6.3). A procedure
using e-constrained method is constructed to obtain efficient solutions.  The
computation considering the above-mentioned Kathmandu road network takes less
than a second to obtain efficient solutions. We also model the problem of minimizing
the path length and evacuation time as a bicriteria problem and construct a procedure

to solve it.

To choose a path to optimize a general objective, maximizing the dynamic contraflow
is modeled as a bilevel optimization problem (Section 6.4), in which the upper level
chooses a path and the lower level maximizes the dynamic contraflow depending on
the path-choice of the upper level. We use KKT approach to solve convert the problem
into a single level problem which is a mixed binary integer non-linear programming
problem. We describe linearizing strategy using a big M method with a procedure to

tune the big M to an appropriate value.

7.2 Conclusions

In this work, we have developed some models and algorithms to maximize the flow
(number of evacuees) or to minimize the time horizon of the flow (evacuation time
horizon). We have tested the computational performance of the designed algorithms
in most of the cases. Except for the path-saving models, the presented algorithms are
theoretically and practically efficient. The solution procedures in the path saving models
are also practically efficient in the network considered. The performance of the solution

procedure for the proposed bilevel path-saving model is yet to be tested.
The overall contribution of the thesis can be listed as follows.

1. To record unused capacities, the partial contraflow approach has been introduced

to reverse the direction of the traffic up to the necessary capacity.

2. Extension of contraflow/partial contraflow approach to networks with
orientation-dependent, inflow-dependent, and density-dependent transit times on

arcs has been done.

3. To find the optimal allocation of facilities to the arcs to find the minimum time
horizon of the evacuation of a given number of evacuees, the quickest FlowLoc

model has been introduced in a single-source-single-sink network. The solution
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procedures with and without the contraflow approach have been designed.

4. Modeling of the problems to find the sink location from among a given set of
possible sink locations with an objective of maximizing the flow or minimizing
the time has been done. The complexity analysis of such problems with and

without contraflow has been done.

5. Since, the reversals of arcs towards the shelter in the contraflow approach may
obstruct paths towards the source, models to save a path to move facilities towards
the source have been introduced. A bicriteria approach and a bilevel approach

have also been used in the modeling.

6. The performance of most of the algorithms proposed has been tested by computer
programming implementations considering a part of the Kathmandu road network

as input.
However, the models have to be used keeping in mind the following limitations.

1. Except for the static flow cases, the dynamic flow cases are considered to be with

a single source and single sink.
2. In all the models considered, the units of flow have identical attributes.

3. The cost of management of traffic and the other management issues during an

evacuation are not incorporated in the models.

4. When applying contraflow approach, the lane reversal is done at the beginning of
evacuation and the direction of the traffic flow remains intact until the evacuation

is over.

5. The time required to reverse a lane is not considered.

7.3 Recommendations for Further Work

We have considered problems with arc reversals with the objective of maximizing the
flow value or minimizing the evacuation time. These problems can have multiple
solutions with the same objective value. This leads to the problem of finding the
maximum flow or minimum evacuation time by reversing the minimum number of arcs

or saving the maximum capacity.

To solve the single facility quickest FlowLoc problems or the sink location problems,
we have proposed algorithms that, at least in worst cases, iterate over all the feasible
locations. This proves that the corresponding problems can be solved in strongly
polynomial times. Moreover, the iterative algorithms can also be used to solve the

problems efficiently. However, it is still desirable to find algorithms with better running
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time. Since our heuristic to solve the multi-facility quickest FlowLoc problem with a
better optimality gap solves the single facility case iteratively, the improvement of the
running time of the single facility case naturally improves the running time of the
heuristic. Moreover, the heuristics use some kind of greedy approach, there is room for
a better heuristic in terms of optimality gap. Further, for quickest FlowLoc we assume
in Section 5.2 that the number of available facilities does not exceed the total number
of facilities that have to be placed on the set L and the size of the facility does not
exceed the capacity of each arc in L, the corresponding problem lifting these

restrictions is a natural generalization of the problem.

For the solutions of path-saving models described in Chapter 6, we rely on the
algorithms of solving mixed-integer programming problems. The modifications of
these algorithms using the special structure of the underlying graph can also be a

direction of further research.
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APPENDIX A

NETWORK DATA FOR COMPUTATIONS

A.1 Virtual Network in Section 3.2.3
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A.2 Kathmandu Road Network (cf. Section 4.6)
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ABSTRACT. Dynamic network flow problems have wide applications in evacua-
tion planning. From a given subset of arcs in a directed network, choosing the
suitable arcs for facility location with a given objective is very important in the
optimization of flow in emergency cases. Because of the decrease in capacity
of an arc by placing a facility in it, there may be a reduction in the maximum
flow or increase in the quickest time. In this work, we consider a problem of
identifying the optimal facility locations so that the increase in the quickest
time is minimum. Introducing the quickest FlowLoc problem, we give strongly
polynomial time algorithms to solve the single facility case. Realizing NP-
hardness of the multi-facility case, we develop a mixed integer programming
formulation of it and propose two polynomial time heuristics for its solution.
Because of the growing concerns of arc reversals in evacuation planning, we in-
troduce the quickest ContraFlowLoc problem and present exact algorithms to
solve the single-facility case and heuristics to solve the multi-facility case, with
polynomial time complexity. The solutions thus obtained here are practically
important, particularly in evacuation planning, to systematize traffic flow with
facility allocation minimizing evacuation time.

1. Introduction. The choice of locations for the facilities such as hospitals, ware-
houses, stores, fire-brigades, security offices, etc. plays an important role in normal
as well as in emergency disastrous situations. As in the normal situations, the math-
ematical models used to make location decisions in emergency situations are: (a)
covering models which locate the optimal locations to cover all demand points or
maximal number of demand points, (b) P-median models to determine P locations
to minimize the average (or total) distance between demand points and facilities,
(¢) P-center models to minimize the maximum distance between any demand point

2020 Mathematics Subject Classification. Primary: 90B10, 90C27, 68Q25; Secondary: 90B06,
90B20.

Key words and phrases. Network flow, facility location, evacuation planning, quickest flow,
contraflow.
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and its nearest facility. For example, in Large Scale Emergency Medical Service
Facility Location Model (LEMS) presented in Jia et al. [13], there is a use of the
aforementioned models.

Evacuation planning is an integral part of disaster management. Recently, there
is a growing trend of incorporating location decisions in evacuation planning. The
following are some examples.

(1)

(if)

(iii)

(iv)

Pick-up location models: An et al. [2] formulate a model to determine the
optimal pick-up location, evacuee-to-facility assignment priorities, evacuation
service rates that minimizes the total expected system cost. In an integrated
bus evacuation problem, Goerigk et al. [10] choose pick-up locations to min-
imize the maximum travel time over all buses. Kulshrestha et al. [17] use
robust optimization to locate pick-up locations when number of evacuees is
uncertain.

Rescue Transfer Location Models: An et al. [2] formulate a model to locate
rescue transfer locations, where a rescue team departs from the rescue center,
rides a vehicle towards the rescue transfer center, and walks to each rescuee
group to provide an aid with an objective to minimize the total expected travel
cost.

Shelter Location Models: Sherali et al. [36] formulate a location allocation
model to minimize the total vehicle hours, and a discrete median location
model to locate shelters for evacuation, while Kongsomsaksakul et al. [15] use
a bi-level programming approach to determine shelter locations, in which the
upper level determines the shelter locations to minimize the total evacuation
time and the lower level is formulated as a combined trip distribution and
assignment problem. Ng et al. [19] also use the same approach in which the
lower level is a deterministic user equilibrium model as described by Sheffi
[35]. In an integrated bus evacuation problem, Goerigk et al. [10] choose the
shelters to minimize the maximum travel time over all the buses while in a
comprehensive evacuation planning, Goerigk et al. [9] formulate a multiple
commodity, multi-criteria problem to minimize the total evacuation time, the
risk exposure of evacuees, and the number of shelters that are used.

Flow Location (FlowLoc) Models: Optimizing traffic flow is a very important
aspect of evacuation planning. The common methods to optimize the traffic
flow are traffic simulation, models based on fluid dynamics, control theory,
variational inequalities, and network flow. Since simulation does not explic-
itly allow for optimization, and models based on differential equations are not
capable of handling large networks, network flow approach has been the most
appropriate way of modeling traffic flow (Kohler and Skutella [16]). For de-
tails on network flow approach for evacuation planning problems, we refer to
Dhamala et al. [5]. Rupp [32], Hamacher et al. [11], Heller and Hamacher
[12] combine the location decisions with the flow decisions in a network flow
problem observing that the placement of a facility on an arc of a network may
result in a reduction of the maximum flow value. Given a set of facilities and
a set of arcs on which facilities are to be placed, their approach is to find an
allocation of the facilities to the arcs so that the reduction in the maximum
flow value is minimum.

The main aim of optimizing the traffic flow in an emergency evacuation process
is to maximize the flow and/or to minimize the evacuation time using the road
network. The minimum time to transfer a given number of evacuees from disaster
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areas to safe places, is termed as the quickest time. Placement of facilities in the
road segments hampers the traffic flow, resulting in the increase of the quickest
time of evacuation. In this paper, our objective is to identify the optimal allocation
of facilities to the road-segments so that the evacuation time of a given number of
evacuees, to reach the safe places, is minimized. So, our attempt is to contribute
to above-mentioned FlowLoc Models by considering the quickest time as a deciding
factor of facility location decisions. We also aim at combining such decisions with
the reversal of the direction of the traffic flow in some road segments, if necessary.

In emergency situations, people are discouraged to go towards risk areas from
safer places. As a result the road segments heading towards the safe areas become
overly congested and those heading towards the risk areas become empty. To max-
imize the flow and to minimize the evacuation time, in such situations, converting
a two-way road segment to one-way in an appropriate direction becomes advanta-
geous. This is known as contraflow configuration, which reverses the direction of
the traffic on empty road segments towards the sinks so that the capacity of the
road segments is increased. Contraflow configuration not only increases flow value
but also reduces the traffic jam and makes the traffic smooth [21]. But to identify
appropriate directions of the arcs of a network to maximize the flow is a difficult op-
timization problem, known as a contraflow problem. Different heuristic techniques
to solve the contraflow problem in which evacuation time can be reduced by 40%
by reversing at most 30% arcs can be found in Kim et al. [14]. In cases, when each
node has an associated danger factor, Vogiatzis et al. [39] present a heuristic algo-
rithm to solve the problem of sending vehicles from the nodes with danger factors
to the safe nodes, reversing at most a given number of arcs, with an objective to
minimize the number of vehicles that have to spend time on the most endangered
nodes. They use the smart clustering of similar nodes to create subgraphs so as to
solve a large-scale problem efficiently.

Apart from the heuristic techniques, recent research also focuses on analytical
techniques to find exact solutions of the contraflow problems after Rebennack et
al. [31] introduced algorithms to solve the single-source single-sink maximum con-
traflow and quickest contraflow problems optimally in a polynomial time. The
earliest arrival and the maximum contraflow problems are solved with the tempo-
rally repeated flow solutions in Dhamala and Pyakurel [4] with discrete time setting.
The solution procedures for such problems in continuous time setting are described
in Pyakurel and Dhamala [23]. In Pyakurel and Dhamala [22], authors design algo-
rithms to solve the earliest arrival contraflow on single-source-single-sink networks
in a pseudo-polynomial time. They also introduce the lex-maximum dynamic con-
traflow problem in which the flow is maximized in a given priority ordering and
construct solution algorithms with a polynomial time complexity. Algorithms for
these problems in continuous time by using the nice property of a natural transfor-
mation can be found in Pyakurel and Dhamala [23, 24]. With the given supplies
and demands, the earliest arrival transshipment contraflow problem is modeled in
discrete time and solved on a multi-source network with a polynomial time algo-
rithm in Pyakurel and Dhamala [25]. With a zero transit time on each arc, the
problem is also solved on a multi-sink network with a polynomial time complexity.
For the multi-terminal network, they present approximation algorithms to solve the
earliest arrival transshipment contraflow problem. The discrete time solutions are
extended into the continuous time solutions in Pyakurel and Dhamala [24], and in
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Pyakurel et al. [26]. The maximum dynamic and the earliest arrival contraflow
problems are generalized in Pyakurel et al. [27].

Moreover, the first temporally repeated flow algorithm to solve the quickest con-
traflow problem, within a complexity of solving a min-cost flow problem, has been
presented by Pyakurel et al. [29]. Considering a case of the Kathmandu road
network, their comparison of the quickest time, before and after the contraflow con-
figuration, shows that a significant decrease in the quickest time can be attributed
to the contraflow configuration and the decrease in the quickest time increases with
the number of evacuee-vehicles. They also present an approximate algorithm to
solve the quickest contraflow problem with a load-dependent transit time on each
arc.

The analytical techniques discussed above use arc-based formulation of network
flow problems. Recently a path-based formulation of the similar problem with the
abstract flow on abstract networks is also gaining attention. Pyakurel et al. [20]
introduce the contraflow technique in abstract networks, present algorithms to solve
the maximum static and the maximum dynamic contraflow problems with contin-
uous time setting and realize that if the minimum dynamic cut capacities on a
two-terminal network are symmetric, then the flow value can be increased up to
double with the partial contraflow reconfiguration. The models and algorithms for
the abstract contraflow problems with discrete time setting have been investigated
in Dhungana et al. [7]. With a view to save unused capacities of the arcs dur-
ing evacuation process, Pyakurel et al. [28, 30] investigate the partial contraflow
problem and present algorithms to solve some related problems.

Motivated by the work of Hamacher et al. [11], our main focus in this paper is to
introduce the flow location models and develop efficient solution procedures to iden-
tify the allocation of facilities on arcs, with and without contraflow configuration,
so that the increase in the quickest time is minimum. To facilitate the evacuation
process, placing facilities on the road segments obstructs traffic flow resulting in the
increase of the evacuation time. From a given set of road segments for the facili-
ties to be placed, our approach is to choose those which have minimum impact on
the increase in the transportation time. This is important in evacuation planning,
particularly, when the given number of evacuees are to be transferred to the safe
destinations as quickly as possible.

The paper is organized as follows. The basic terminology, notations and flow
models necessary to the paper are considered in Section 2. Section 3 investigates
the quickest FlowLoc problem and presents strongly polynomial algorithms to solve
the single facility cases and polynomial heuristics to solve the multiple facility cases.
In Section 4, we combine the contraflow decsions with the location decisions on arcs
and Section 5 concludes the paper suggesting the further research directions.

2. Basic concepts. In this section, we give some basic ideas used in this paper
in an attempt to make it self-contained. We represent a transportation network
by a directed graph in which the intersections of roads (or some other points on a
road, if needed) denote the nodes and the road segments between any two nodes
represent arcs. The direction of the traffic flow in a road segment is the direction of
the corresponding arc. Something that moves from one node to the other via arcs
is known as a flow.

We represent a directed network (also known as evacuation network in this paper)
with the set of nodes V, set of arcs A, capacity b : A — Rx, travel time 7: A —
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R>g, the source node s € V and the sink node d € V by N = (V, A,b,7,s,d). The
capacity of an arc limits the flow on the arc and travel time represents the time
the flow takes to travel on the arc. We denote the number of nodes |V| by n, the
number of arcs |A| by m, the set of incoming arcs to the node i by A® and the set
of arcs going out of it by A" i.e.

An=fec A:e=(j,i) for some j € V}
A =Tfec A:e=(i,4) for some j € V}

2.1. Static flows. Let x : A — R>( be a function of non-negative values, where
x(e) or z. is considered as the flow rate on e € A. For each i € V, we denote the

excess of x at i € V by
excy(i) = Y a(e) = > a(e) (1)

eeA‘i“ EEA?Ut
which is the difference of the flow value entering ¢ and that going out from .

Definition 2.1. For two distinct nodes s,d € V, z is called a static s-d flow if

exc, (i) =0, Vi € V'\ {s,d}. (2)
The static flow z is called feasible if
0 <z(e) <be), Ve € A. (3)

The value of z is defined as:
val(z) = exc,(d). (4)
If exc, (i) = 0 for all i € V, then z is called a circulation.

The famous maximum (static) flow problem aims at finding a feasible static flow
x that maximizes val(z). For details, we refer to Ahuja et al. [1] and Dhamala et
al. [5].

The above-discussed formulation is the arc-flow formulation of a static flow. An
alternative to this approach is the path and cycle flow formulation. Let I" be the
collection of all the s-d paths and C be the collection of cycles of the network. Let
f(v) and f(C) be the flows in v € I and C € C, then the arc flow is

2(0) = S 8.0 f) + 3 6(C)F(C) (5)
yell cecC
where d.(y) = 1 if e € , and zero otherwise. Similarly, §.(C) = 1if e € C, and zero
otherwise. The relation (5) determines = uniquely if path and cycle flows are given.
Conversely, given an arc flow z, we can find path (s-d path) and cycle flow f (not
necessarily unique) such that (5) is satisfied. This is called the flow decomposition
of z into path and cycle flows. For more details, we refer to Ahuja et al. [1].

A very important concept in flow optimizations is the residual network. We
denote the residual network of N = (V, A,b,7,s,d) with respect to the flow z by
N(x). N(z) has the same vertex set V and an arc set A(x) = Ap(z) U Ap(x)
where Ap(x) = {(i,7) | z(4,5) < b(i,5)} and Apg(x) = {(J,%) | z(i,j) > 0}. For
(j,i) € Ap(zx), 7(j4,i) = —7(i,7). In the residual network N(z), we define the
residual capacity b, : A(z) — R by

be(t ) {x(m') if (i,j) € Ap(z)
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The relation of the static low with the residual network is that whenever there
exists a path from the source s to the sink d in the residual network, the value of
the flow can be increased.

2.2. Dynamic flows. A dynamic flow ® with time horizon T consists of Lebesgue-
integrable functions ®. : [0,7) — R>( for each arc e € A such that ®.(0) = 0 for
0 > T —7(e). ®.(0) can be realized as the rate of flow entering e at time 6. The
flow entering the tail i of the arc e = (i,7) at time 6 reach the head j of e at time
0 + 7.. For each i € V, we define the excess of node i induced by ® at time 6 as:

0—7(e) 0
exce(i,0) = / Oc(0)do — / d(0)do (6)
ecAin 0 ec Agut 0
which is the net amount of flow that enters node 7 up to time 6.

Definition 2.2. A feasible dynamic s-d flow (s,d € V and s # d) satisfies:

exce(i,0) > 0V0 €[0,T), Vie V\{s} (7)
exce (1, T) =0, Vi e V\ {s,d} (8)

and
0<®.(0) <b(e), Ve A, 0 €[0,T). (9)

The value of the dynamic flow ® at time 6 is
valg(®) = excqe(d, )
and the total value of the dynamic flow & is:
val(®) = valp(®) = exce(d, T)

For more details, we refer to Skutella [37].

In the course of designing efficient algorithms related to a dynamic flow, a dy-
namic flow is represented as what is known as temporally repeated flow. Given a
feasible static flow = and a time horizon T, a flow decomposition on x gives a set
of paths I with flow f(y) for each v € I". Flow is sent along 7 at a constant rate
f(7) from time 0 to max{T" — 7(v),0}, where 7(v) = >_ . 7(€) is the travel time
on path 7. In this way, the dynamic flow is obtained as described in the following
equation

Pc(0) = Z f(), Ve=(i,j) € A,0 € [0,T), (10)
Y€ET(0)
where if v, ; denotes the portion of 7 from s to i, and ;4 denotes that from j to
d, then T'.(0) = {y €Tle € P and 7(vs;) <0 and 7(v;.q) <T — 6}.

Given a time horizon 7', the maximum dynamic problem seeks to find a dynamic
flow ® which maximizes valy(®). Using temporally repeated flows, Ford and Fulk-
erson [8] showed that finding a maximum dynamic flow is equivalent to finding a
minimum circulation x that minimizes

Z T(e)x(e) — T - val(x)
ecA

adding an arc (d,s), to the network, with infinite capacity and —T cost(time).
From the flow decomposition of x, one can find the dynamic maximum flow in the
temporally repeated form using equation (10).
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Given a time horizon T, we say that a dynamic flow has the earliest arrival
property if as much flow as possible arrives at the sink at each time 6§ < T and the
corresponding flow is called earliest arrival flow. Every earliest arrival flow is also a
maximum dynamic flow but the converse is not true in general (Ruzika et al. [33]).

A problem closely related with the maximum dynamic flow problem is the quick-
est flow problem which seeks to find a dynamic flow with minimum time horizon
T* needed to send a given amount of flow F' from the source s to the sink d.

Using the idea of finding a dynamic flow with the temporal repetition of the
static flow, the following mathematical programming formulation of the problem is
useful in designing algorithms to find a quickest flow.

Theorem 2.3 (Lin and Jaillet [18]). The quickest flow problem can be formulated
as the following fractional programming problem:

i Ft)eea(e)z(e) (11)
v ifvz' =s
st. Y x(e)— > w(e) = {-v ifi=d (12)
e€ APt ecAin 0 otherwise
0 < z(e) < b(e), Vee A. (13)

Observing that if v is fixed in the above formulation, it becomes a min-cost flow
problem with supply at s and demand at d both equal to v, they realize that the
quickest flow problem is a parametric min-cost flow problem with respect to wv.
Deriving optimality conditions on this basis, they design a cost-scaling algorithm
to solve the quickest flow problem with polynomial time complexity O(n?log(nC'))
of a min-cost flow problem, where C' is the maximum arc cost. Stepping on their
approach Saho and Sigeno [34] design a cancel-and-tighten algorithm which runs in
strongly polynomial time, O(nm? log2 n), to solve the quickest flow problem.

3. Combining location decisions with the quickest flow. If a facility is placed
on an arc of a network, it reduces the capacity of the corresponding arc affecting
the decisions related to flow. Hamacher et al. [11] model such problems so that
there is the least reduction in the maximum flow value because of the placement of
the facility.

Definition 3.1 (Maximum static and dynamic FlowLoc). Let N = (V, A, b, 7, s,d)
be a network with set of all feasible locations L C A, set of all facilities P, the size
of the facilities r : P — N and the number of facilities that can be placed on the
possible locations v : L — N. The maximum static FlowLoc problem asks for an
allocation 7 : P — L, such that the difference of the maximum static s-d flow value
in the network N™ = (V, A, 7,b™, s,d) and that in N is mimized where the capacity
function b™ is defined as b™(e) = b(e) — max{r(p) : p € P and n(p) = e}. In the
above setting, if the difference of the dynamic s-d flow values is to be minimized,
it is called a maximum dynamic FlowLoc problem. If |P| = 1, the corresponding
problem is called a single facility maximum static (dynamic) FlowLoc problem and
if |[P| = ¢ > 1, then it is referred to as a static (dynamic) multi facility FlowLoc or
a g-FlowLoc problem.

Because of the reduction in the arc capacity, placing a facility on an arc of a
network may result in the increase in the time to transfer a given amount of flow



8 H. N. NATH, U. PYAKUREL, T. N. DHAMALA AND S. DEMPE

from the source the sink. In the following definition, we consider the problem of
locating the facilities so that the increase in the quickest time is minimum.

Definition 3.2 (Quickest FlowLoc). Given a network N = (V, A, b, 7, s,d), a supply
F at s, set of feasible locations L C A, the set of all facilities P, the size of the
facilities 7 : P — N, the number of facilities that can be placed on the possible
locations v : L — N, the quickest FlowLoc problem seeks for an allocation 7 : P — L
of the facilities to the arcs, such that the difference of the quickest time to transport
F from s to d on the network N™ = (V, A,b™, 7, s,d) and that in N is minimized,
where b™(e) = b(e) — max{r(p) : p € P and n(p) = e}.

Remark 1. In our considerations, the set of feasible locations L and the set of
facilities P are to be given in such a way that

(i) 1P| < ¥,e; v(e) and
(ii) r(p) < min{b(e) :e € L}, Vp € P

The following example gives the comparison of location decisions on arcs under

different flow decisions.

1,1 1.1

FIGURE 1. Evacuation network N with arc labels (capacity, travel time)

Example 1. Consider the evacuation network depicted in Figure 1. The pair of
numbers on each arc represents capacity and travel time related to the arc. Let
P={p},r(p)=1,L=1{(2,3),(2,4)}, i.e. afacility p of size r(p) = 1 is to be placed
on one of the arcs in L. If the facility is placed on (2, 3), the maximum static flow
value is 7 (4 along the path 1 —2 — 4 and 3 along the path 1 — 3 — 4), while if it
is placed on (2,4), the maximum static flow value is 6 (3 along the path 1 —2 —4
and 1 — 3 — 4 each). Hence, m(p) = (2, 3) is the maximum static FlowLoc decision,
which does not consider the time factor associated with arcs.

Table 1 shows that maximum dynamic FlowLoc decisions depend on the time
horizon T. In the continuous time setting, when T = 4, if no facility is placed, a
flow of value 1 can reach the sink using only the path 1 —2—3 —4. So if the facility
is placed on the arc (2, 3), this path gets obstructed and no flow can reach the sink,
so (2,4) is the optimal location in this case. When T' = 5, if the facility is placed
on (2, 3), the flow of value 4 can reach the sink via path 1 — 2 — 4, while the flow of
value 5 can reach the sink if we place the facility on (2,4) using the path 1—-2—-3—4
with flow value 1 twice and path 1 — 2 — 4 with flow value 3 once.
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TABLE 1. Maximum dynamic FlowLoc decisions (cf. Figure 1)

maximum dynamic flow value
T when facility is placed on Location decision
23) 2.4)
4 0 1 (2,4)
5 4 5 (2,4)
6 11 11 (2,4) or (2,3)
7 18 17 (2,3)

TABLE 2. Quickest FlowLoc decisions (cf. Figure 1)

quickest time
F' | when facility is placed on | Location decision
23) 2.0)
1 4.25 4 (2,4)
5 5.14 5 (2,4)
11 6 6 (2,4) or (2,3)
21 7.43 7.67 (2,3)

Table 2 shows that the quickest FlowLoc decisions depend on the flow value F
to be transferred from s to d. The calculation of the quickest time is done using the
cost scaling algorithm by Lin and Jaillet [18]. As expected, the maximum dynamic
FlowLoc and quickest FlowLoc decisions are related with each other in some sense.

Before proceeding further, we summarize two algorithms to solve the quickest
flow problem, which are central in designing algorithms to solve quickest FlowLoc
problems.

Cost scaling algorithm. Given N = (V, A,b, 7, s,d) as an evacuation network
with a supply F at s, let = be a static flow with value v. Node potentials p are
introduced and the reduced cost ¢, = p(j) — p(i) + 7(e) is calculated for each arc
e = (i,7) € N(z), the residual network corresponding to . When ¢, > —¢,Ve €
N(x), the obtained flow z is called e-optimal. The algorithm is briefly described in
the following steps.

1. Initialize: p(u) =0,V u eV, z(e) =0,Ve € A, and € = C = max.ca{7(e)}.

2. Refine: The 2e-optimal flow is modified to an e-optimal one by assigning the

flow in the arcs of N with ¢, < 0 to their capacity, assigning zero flow in the
arcs with ¢, > 0, then pushing flows from nodes with excess flow through the
arcs in the residual network N(z), relabeling their potential if required.

3. Reduce Gap: Set extra flow at s and push the admissible flow ultimately to

d with arcs in N(z), and relabel the potential of nodes if required to reduce

the gap between T'= [F + > ., T(e)x(e)]/v and p(s) — p(d) by at least Tne.
After Step 3, € is scaled by 1/2, and Steps 2 and 3 are repeated unless it becomes
less than 1/8n.

4. Saturate: If T, obtained from the above-mentioned scaling phases, is more
than the time (cost) in a shortest simple path from s to d in the residual
network N(z), the flow is saturated by sending maximum flow from s to d in
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a subnetwork N’, formed by only those arcs which are on some shortest path
from s to d in N(z).

The time complexity of the cost-scaling algorithm is O(n3 log(nC)). For details, we
refer to Lin and Jaillet [18].

Cancel-and-tighten algorithm. The main idea of the algorithm is to modify
the cost scaling algorithm replacing Step 2 with Cancel and Tighten steps.

e Cancel: Find a cycle in N(x) with only admissible arcs (an arc e € N(xz)
is admissible if its reduced cost ¢, < 0) and push a flow equal to minimum
residual capacity of its arcs. Repeat the process until there remains no such
cycle.

e Tighten: For each node i, compute the maximum length h(i) from nodes
with no entering admissible arc. Replace p(i) by p(i) + Sh(i) and reduce € to
(1- %)e

The Cancel Steps and the Tighten Steps are repeated iteratively until € reduces to
¢/2. Then the Reduce Gap step reduces the gap between T' = [F+}__ , T(e)z(e)]/v
and p(s) — p(d) by at least (3n + 1)e.

The above-mentioned steps are performed until ¢ becomes smaller than 1/4n,
and finally the Saturate step is performed as in the cost scaling algorithm. The
complexity of this algorithm is O(nm?2log?n). For details, we refer to Saho and
Shigeno, [34].

3.1. Single facility quickest FlowLoc. In this section, we design efficient algo-
rithms to solve a single facility (|P| = 1) quickest FlowLoc problem. To set up a
background, we discuss the single facility static and dynamic FlowLoc problems.

To solve the single facility static FlowLoc problem, Hamacher et al. [11] give
three algorithms. The main idea is to iterate over the arcs in L, place the facility,
calculate the maximum flow value and finally choose the arc which gives the greatest
maximum flow value to place the facility. With a preflow push algorithm to perform
maximum flow calculations, the time complexity of such an algorithm, as realized
n [11], is O(|L|n3).

Observation 1. Using the algorithm given by Orlin [20] to find the maximum flow,
the time complexity of the single facility static FlowLoc problem can be reduced to
O(|LImn).

In case of the single facility dynamic FlowLoc, a similar idea can be used cal-
culating a maximum dynamic flow with the help of a temporally repeated static
flow. Given a time horizon T, to calculate the temporally repeated static flow cor-
responding to the maximum dynamic flow, one can take 7 as the cost, add an arc
(d, s) in the network with infinite capacity and —7' cost, and calculate the mini-
mum cost circulation in the modified network. We present Algorithm 1 to solve
the single facility dynamic FlowLoc, following the suggestions in [11] to develop the
procedure.

Observation 2. Using the dual network simplex algorithm presented in Armstrong
and Jin [3] for solving the minimum cost flow problem, Algorithm 1 solves the
single facility dynamic FlowLoc problem in O(|L|mn(m + nlogn)logn) time. In a
series parallel graph (Ruzika et al. [31]), the maximum dynamic flow problem with
time horizon T' can be solved in O(mn + mlogm) time, using a greedy approach,
by sending the flow iteratively through the s-d path with the minimum time and
removing the saturated arc, considering only the paths with time not exceeding
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Algorithm 1: Single facility maximum dynamic FlowLoc

Input : Directed network N = (V, A, b, 7,s,d), the set of possible locations
L, time horizon T, size r of the facility
Output: Location loc of the facility, the static flow x corresponding to the
maximum dynamic flow
1 Add an arc (d, s) with infinite capacity and cost =T to N and consider 7 as
cost to obtain a network N¢
2 curr_maz_flow = —1
3 foree€ L do
4 ble) =ble) —r

5 7' = min-cost circulation in N°¢
6 new_mazx_flow = —cost of z’
7 if new_maz_flow > curr_maz_flow then
8 curr_maz_flow = new_maz_flow
9 loc=¢e
10 x = restriction of 2’ to N
11 end
12 ble) =ble) +r
13 end

14 return loc, x

T. Thus, in a series parallel graph, the single facility maximum dynamic FlowLoc
problem can be solved in O(|L|(mn + mlogm)) time. Moreover, in such a graph,
a maximum flow has also the earliest arrival property which requires the flow to
be maximized at each period of time. Thus, maximum dynamic FlowLoc decisions
under earliest arrival flow in a series parallel graph can also be solved with the
same time complexity, although finding earliest arrival flow in a general graph has
a pseudopolynomial time complexity.

Now, we construct two algorithms for the single facility quickest FlowLoc prob-
lem. Algorithm 2 iterates over all possible locations e € L, determines the quickest
time if location e hosts the facility and finds the optimal location for the single
facility by comparing all those quickest times. It also records the quickest flow, and
the quickest time after placing the facility.

Algorithm 2 performs the quickest flow computations |L| times. If we perform a
single quickest flow computation before going through Algorithm 2, and find that
an arc in L has residual capacity enough to accommodate the given facility, we can
get rid of |L| — 1 quickest flow computations in Algorithm 2. Algorithm 3 addresses
this issue.

Theorem 3.3. The single facility quickest FlowLoc problem can be solved in strongly
polynomial time.

Proof. Algorithm 2 performs the quickest flow computation L times and Algo-
rithm 3, in worst case, performs it |L| + 1 times. Using the cancel-and-tighten
algorithm by Saho and Shigeno [34], the quickest flow problem can be solved in
O(nm? log? n) time. Hence, the single facility quickest FlowLoc problem can be
solved in O(|L|nm?log?n) time. O
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Algorithm 2: Single facility quickest FlowLoc I

Input : Directed network N = (V, A, b, 7,s,d), the set of possible locations
L, size r of the single facility, supply F' at s

Output: Location loc of the facility, the corresponding static flow x, the
corresponding quickest time T’

1T =00
2 foree€ L do
3 ble) =ble) —r
4 new_quickest_time = the quickest time in the modified network
5 if new_quickest_time < T then
6 T = new_quickest_time
7 loc=¢e
8 x = static flow corresponding to the quickest flow
9 end
10 ble) =ble) +r
11 end

12 return loc,z,T

Algorithm 3: Single facility quickest FlowLoc II

Input : Directed network N = (V, A, b, 7, s,d), the set of possible locations
L, size r of the single facility, supply F' at s
Output: Location loc of the facility, the corresponding static flow x, the
corresponding quickest time T’
x = static flow corresponding to the quickest flow in the network N
T = the corresponding quickest time
e* = argmax{b(e) —x(e) : e € L}
if b(e*) — z(e*) > r then
loc = e*
be*) =b(e*) —r
else
Algorithm 2
end
return location loc, z,T

© 00 N O Gk W N
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Example 2. To illustrate the working of Algorithm 2 and Algorithm 3, we consider
the network depicted in Figure 1 with L = {(1,2),(1,3),(2,3)},r = 1,F =11. In
Algorithm 2, we take T' = co. In the first iteration, we take | = (1,2), reduce its
capacity 4 by 1 and calculate the quickest time which is 6.33 < co. So loc = (1,2)
and the capacity of (1,2) is retained at 4. In this way, in the third iteration, we
get loc = (1,3) after three quickest flow calculations. However, in Algorithm 3, we
calculate the static flow z associated with the quickest flow in the beginning (see the
first table in Example 3) and see that b(1,3) — z(1,3) =1 > r so that loc = (1, 3).

Observation 3. Let |P| > 1 and v(e) > |P| Ve € L, p* = argmax{r(p) : p € P}.
If e* € L is the single facility location, taken p* as the single facility, then 7(p) =
e*, Vpe P.
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3.2. Multi-facility quickest FlowLoc. Now we consider the quickest FlowLoc
problem for |P| > 1. The idea of the single facility case (i.e. iterating over all
the possibilities to locate facilities) can be carried over to the multiple facility case
also. As described in Hamacher et. al. [11], this does not lead to a polynomial
algorithm even in case of static FlowLoc, the exception being the case mentioned
in Observation 3. The following result is crucial in this regard.

Theorem 3.4 (Hamacher et al.,[11]). There is no polynomial time a--approzimation
algorithm for the multi-facility maximum static FlowLoc problem with a finite con-
stant o unless P = NP.

As we have seen that the multi-facility static maximum FlowLoc problem is N P-
hard, we realize the hardness of the multi-facility quickest FlowLoc problem in the

following lemma.

Lemma 3.5. For F' > 0, if 7. = 0 Ve € A, the quickest flow problem is equivalent
to the mazximum static flow problem.

Proof. The maximum static flow problem can be stated as:

max v (14)
ifi=s
Z Te — Z Te { ifi=d (15)
ee AP eeAl ifi ¢ {s,d}
0 <z, < b.VecA (16)

The objective function (14) replaced by M with the same constraints gives

the quickest flow problem because of Theorem 2.3. If 7. = 0 Ve € A, the quickest
flow problem reduces to minimize F'/v subject to the constraints (15) and (16). But
for a fixed F' > 0, minimizers of F//v will maximize v.

Theorem 3.6. There is no polynomial time a-approximation algorithm to solve
the multifacility quickest FlowLoc problem unless P = NP.

Proof. Suppose that there is a polynomial time a-approximation algorithm to solve
the multifacility quickest FlowLoc problem for a@ < oo. According to Lemma 3.5,
the maximum static flow problem is a special case of the quickest flow problem.
This implies that there exists such an algorithm for multi-facility static FlowLoc
problem which contradicts Theorem 3.4. O

Because of Theorem 3.6, a polynomial time exact algorithm or an approximate
algorithm is not possible. However, in large-scale evacuation situations, a fast sub-
optimal solution is preferred to the slow optimal solution (Vogiatzis et al. [40]). So,
we design polynomial time heuristics to solve the multi-facility quickest FlowLoc
problem presenting its mixed integer programming formulation.
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The mathematical programming formulation of the multi-facility quickest FlowLoc
problem, based on Theorem 2.3, is as follows.

F 43 caTete

min — (17)
v ifi=s
dowe— > me = (v ifi=d (18)
e€ AV e€AP 0 itie V\{s,d}

Te+Yeprp < be, Vec LipeP (19)
0 <z, < b, Vee A (20)
> Yp = 1, ¥peP (21)

ecL
Z Yep < Ve, Ve€L (22)

peP
Yep € {0,1}, Vee Lipe P (23)

The variables and constants used in the model are described as follows.
Variables

x. = static flow rate corresponding to the quickest flow in e € A

1 if the facility p is placed on e € L

Yep {O if the facility p is not placed on e € L
Constants

rp = 7(p), the size of the facility p

be = b(e), the capacity of e € A

ve = v(e) = the number of facilities that can be placed on e € L

Constraints (18) and (20) are conditions for a static flow. Constraints (19) reduce
the capacity of e by 7, if the facility p is placed on e. Constraints (21) state that
each facility has to be placed in exactly one arc, and constraints (22) bound the
number of facilities on an arc by the admissible number of facilities on it.

The objective function of the above problem is not linear. We can make it linear
by putting 1/v = 0, and z.0 = £.. As a result the problem becomes

min FO+) 7l (24)
ecA
1 ifi=s
Yooe-D & = {1 ifi=d (25)
€A €Al 0 ifieV\{sd}

e+ 0yeprp, < b, Vee Lpe P (26)
0 <& < bt Vec A (27)
Zytap = 1, VPGP (28)

eel
> Yep < we, Ve€lL (29)

pEP
Yep € {0,1}, Yee L,pe P (30)

However, the set of constraints (26) are not linear. If one wants to use a linear mixed
integer programming solver to solve the model, one can linearize them using the
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idea given in Torres [38], replacing (26) with the following constraints Ve € L,p € P

fe + Cep’rp < bae (31)
Cep < Myep (32)
Cp < 0 (33)
Cp = 0—(1—yep)M (34)
Cp = 0 (35)

where M is an upper bound on the values of § which can be taken 1 if there is at
least one path from the source to sink with positive integral capacities and F' is also
a positive integer, because v is at least 1 in such cases.

Now, we present two polynomial time heuristics, in Algorithm 4 and 5, to solve
the problem. In Algorithm 4, first of all, the facilities are sorted in decreasing
order of their sizes. Then the quickest flow calculation is done (polynomial time
algorithms for such calculations exist) and the residual capacities of the arcs in L
are calculated. Then, first v(e*) facilities are placed on the arc e* with the largest
residual capacity, and e* is removed from L. The process is repeated until all the
facilities are allocated to some or all arcs in L. If the residual capacity of e* is less
than the size of the largest facility hosted by it, the quickest flow is recalculated in
Line 15.

Algorithm 4: Multi facility quickest FlowLoc heuristic I

Input : Directed network N = (V, A,b,7,s,d), supply F at the source s,
the set of possible locations L with number of facilities v : L — N,
set of facilities P with size r: P - N
Output: Allocation 7 : P — L, the quickest time T after allocation
1 sort the facilities in P, according to the size, as p1,p2,- - ,pq such that
r(p1) > r(p2) > -+ > r(py)
2 x = static flow corresponding to the quickest flow
3 T = the corresponding quickest time
a4 k=1
5 while £ < ¢ do
6 e* = argmax{b(e) —xz(e):e € L}
7 fori=1tol=v(e*) do

8 if k+1—1<¢qthen
9 T(Prti-1) = €*

10 end

11 end

12 L=L\{e}
13 b(e) =b(e") —r(pk)
14 if b(e*) — z(e*) + r(px) < r(pr) then

15 x = static flow corresponding to the quickest flow with modified b
16 T = the corresponding quickest time

17 end

18 k=k+v(e)

19 end

20 return 7, z,T
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Example 3. To illustrate Algorithm 4, we consider the network given in Figure 1.
Let F =11, L = {(2,1),(2,4),(1,3),(3,4)} with v(2,1) = 1,v(2,4) = 2,v(1,3) =
1ay(374) =3 and P = {f17f2:f37f4} Wlth T(fl) = 1>T(f2) = S,T(fg) = 27T(f4) =1
First of all, we order the facilities in the decreasing order of their size, i.e. p; =
f2,p2 = f3,p3 = f1,p4 = fa so that 7(p1) = 3,7(p2) = 2,7(p3) = 1,7(ps) = 1.
The static flow corresponding to the quickest flow is given in the following table.

Arc (1,2) (1L,3) 12124 ](23) |G [GB2)|G4 ]| 42)]43)
b 4 3 3 4 1 3 1 3 3 1
T 4 2 0 3 1 0 0 3 0 0

ble) —xz(e):e€ L 1 3 1 0
T=6
qg=4
k=1<gq

First iteration:
e* = argmax{b(e) —xz(e) ;e € L} = (2,1)

=1
ktl-1=1+1-1=1
ﬂ-(pl) = (27 1)

L={(2,4),(1,3),(3,4)}
be*)=3-3=0
be) — a(e®) +r(pr) = 0= 0+3 £ r(py)
k=1+1=2<gq
Second iteration:
e* = argmax{b(e) — xz(e) : e € L} = (2,4) (We may take e* = (1, 3) also.)
1=1,2
k+l-1=2+1-1,242-1=2,3

m(p2) = (2,4)
m(ps) = (2,4)
L= {(15 3)7 (374)}

ble*)=4—-2=2
ble*) —xz(e*)+r(pr) =2—-34+2=1<r(pr) =2
We recalculate x.

Arc (1,2) (1,3) | (2,1) | (2,4) | (2,3) | (38,1) | (3,2) | (3,4) | (4,2) | (4,3)
b 4 3 0 2 1 3 1 3 3 1
x 3 2 0 2 1 0 0 3 0 0

ble) —xz(e):e €L 1 0

T=64
k=2+12=4=gq
Third iteration:
e* = argmax{b(e) —z(e) :e € L} = (1,3)

=1
k+l—-1=44+1-1=4
m(pa) = (1,3)
L:{(374)}

ble*)=3-1=2
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ble*) —z(e*) +r(pr) =2-2+1=1Zr(py) =7(ps) =1

k=44+1=5>¢q

Since k > ¢, the algorithm terminates and the solution is: 7(f1) = 7w(p3) =
(2,4), 7(f2) = 7(p1) = (2,1),7(fs) = 7(p2) = (2.4),7(f2) = m(ps) = (1,3). The
static flow corresponding to the quickest flow x is given in the following table with
the quickest time T' = 6.4.

Arc | (1,2) | (1,3) | (2,1) | (24) [ (2,3) | (31) | 32) | 3.4 | (4.2) | (4,3)
b | 4 2 0 2 1 3 1 3 3 1
x| 3 2 0 2 1 0 0 3 0 0

The quickest time T calculated by MILP solver for this example is 6.2 which is
very close to the result obtained by the heuristic. Worth noting, in this example,
is that if e* = (1, 3) is chosen in the second iteration, the result of the heuristic
coincides with that of the MILP solver.

In the above example, if we solve the single-facility quickest FlowLoc problem
each time when we require to place a facility in a new arc, the objective function
value matches with that of the MILP solution. We present such a procedure to solve
a multi-facility quickest FlowLoc problem in Algorithm 5. Although the running
time of the algorithm is higher, because of more quickest flow calculations, the
objective function values are closer to the optimal values in most of the cases in the
computational experiment done in Section 3.3.

Algorithm 5: Multi facility quickest FlowLoc heuristic 11

Input : Directed network N = (V, A,b,7,s,d), supply F' at the source s,
the set of possible locations L with number of facilities v : L — N,
set of facilities P with size r: P -+ N

Output: Allocation 7 : P — L, the quickest time T after allocation

1 sort the facilities in P, according to the size, as pi,pa2,- - ,pq such that
r(p1) 2 r(p2) = -+ = r(pg)
2 k=1

3 while £ < ¢ do

4 e* = optimal location obtained by solving the single facility quickest
FlowLoc problem for py

5 fori=1tol=v(e*) do

6 if k+1—1<gqthen

7 T(Prt1-1) = €*

8 end

9 end

10 L=L\{e}

1 b(e”) = b(e") —r(pr)

12 k=k+v(e)

13 end

14 x = static flow corresponding to the quickest flow with modified b
15 T = the corresponding quickest time

16 return w,z,T
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3.3. Computational experiment. To test the performance of the proposed heuris-
tics, we take a transportation network of Kathmandu city, consisting of major road

segments within the Ring Road (Figure 2a). We take Dasharath Stadium and neigh-

boring area as the source. The stadium is the largest in Nepal and the neighboring

area, consists of some of the major shopping malls. We consider a scenario of evac-

uating people in case of an emergency, e.g. the threat of a possible bomb attack,

from the source to the outside of the Ring Road.

The directed graph representing the network consists of 69 nodes and 221 arcs.
The travel time on each arc is considered to be the time of travel on the corre-
sponding road segment at the speed of 40 km/h. The length of each road segment
is based on the OpenStreetMap data. Depending on the width of the road segment,
the capacity of the corresponding arc is taken from 1 to 4 units of flow (an average
sized vehicle) per second.

Given a flow value F, we calculate the quickest flow and identify the arcs with
nonzero flow (see Figure 2b for F' = 20000) and consider a random set of feasible
locations L to contain at least 25% such arcs, because if L consists entirely of
zero-flow arcs, the solution is trivial. The set of feasible facilities P is also taken
randomly with admissible sizes. For each e € L, the number of facilities it can host
is chosen randomly between 1 to a maximum of 2 facilities per kilometer. We focus,
mainly, on the solutions with objective function values differing from the quickest
time without allocating facilities.

For F = 20000, outcomes of some typical instances are presented in Table 4.
The corresponding quickest time without facility allocation is 2570 seconds. The
running time (R. time), and the objective function values (T*) are expressed in
seconds. The MILP solutions with running time more than 15 minutes are not
recorded.

For F = 5000, 20000 and 50000, with at least 30 instances each (for which the
MILP solutions are recorded), the maximum and average percentage deviations
from the MILP objective function value are shown in Table 3.

TABLE 3. Percentage Deviation from the MILP objective function values

Algorithm 4 Algorithm 5
Maximum deviation 21.55% 531 %
Average deviation 3.48 % 0.18%

Out of 178 instances (including the above-mentioned instances), only 16 instances
of Algorithm 4 have an objective value better than that of Algorithm 5. However,
the running time of Algorithm 5 is higher than that of Algorithm 4. Among the
tested instances, the maximum running time of Algorithm 4 is 0.59 seconds with an
average of 0.17 seconds, the corresponding values for Algorithm 5 are 2.31 seconds
and 1.02 seconds.

The implementation of the algorithms and the mixed integer programming are
done using the programming language Python 3.7 on a computer with Mac operat-
ing system having 1.8 GHz dual-core Intel Core i5 processor, and 8 GB RAM. The
solver used to solve the mixed integer program is CBC (Coin-OR branch and cut).

4. Quickest FlowLoc problem with contraflow. Assuming that the direction
of arcs in a directed network can be reversed (i.e. the direction of the traffic flow
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4. Computational results for some instances with F' = 20000

Ll | (P Algorithm 4 Algorithm 5 MILP

R. time ‘ T* | R. time ‘ T* | R. time ‘ T*
5 5 0.14 | 3209.3 0.53 | 2717.6 0.87 | 2713.5
5 7 0.16 | 2831.9 0.49 | 2707.6 1.39 | 2707.1
6 7 0.13 | 3222.1 0.65 | 2881.2 1.93 | 2878.1
8 | 10 0.15 | 2580.0 0.58 | 2575.0 2.92 | 2575.0
8 8 0.14 | 3189.3 0.47 | 3189.3 2.01 | 3189.3
9 | 10 0.15 | 2725.9 0.66 | 2593.3 3.46 | 2593.3
10 | 10 0.17 | 2587.8 0.73 | 2585.6 8.01 | 2585.6
11 | 10 0.11 | 2847.5 0.81 | 2573.9 5.69 | 2573.9
11 | 11 0.17 | 2586.7 0.83 | 2580.6 15.16 | 2580.6
11 | 15 0.20 | 2721.8 0.72 | 2710.6 52.52 | 2707.6
12 | 11 0.15 | 2708.2 0.73 | 2585.0 6.7 | 2585.0
12 | 15 0.17 | 2877.5 0.69 | 2881.2 | 114.77 | 2877.5
13 | 15 0.12 | 2588.3 0.51 | 2576.1 2.82 | 2576.1
14 | 15 0.24 | 2578.3 0.72 | 2579.4 | 645.67 | 2576.1
14 | 21 0.11 | 2861.9 0.69 | 2712.4 | 134.76 | 2595.0
15 | 17 0.16 | 3005.3 0.98 | 2843.1 | 224.36 | 2843.1
15 | 20 0.16 | 3036.7 1.10 | 2733.5 47.37 | 2733.5
16 | 17 0.16 | 2736.5 1.06 | 2722.4 | 221.88 | 2722.4
17 | 19 0.19 | 2851.9 1.29 | 2717.1 | 379.54 | 2716.5
18 | 19 0.20 | 2581.7 0.97 | 2583.3 | 214.78 | 2581.1
18 | 19 0.16 | 2589.4 1.18 | 2585.6 | 822.64 | 2585.6
19 | 20 0.24 | 2595.0 1.93 | 2607.2 - -
19 | 24 0.59 | 3032.7 1.76 | 2868.8 - -
20 | 25 0.18 | 2707.6 1.25 | 2707.6 - -
21 | 25 0.15 | 2577.8 1.21 | 2577.8 - -
23 | 25 0.14 | 2692.9 1.47 | 2575.0 - -
23 | 26 0.14 | 2705.3 1.05 | 2705.3 - -
24 | 26 0.20 | 3026.0 1.87 | 2863.1 - -
26 | 29 0.14 | 2704.7 1.42 | 2704.7 - -
28 | 40 0.20 | 2585.0 1.14 | 2585.0 - -
28 | 39 0.17 | 2586.7 1.20 | 2586.7 - -
29 | 34 0.16 | 2851.2 1.42 | 2851.2 - -
30 | 40 0.24 | 2588.3 1.55 | 2588.3 - -
31 | 38 0.17 | 2851.2 1.75 | 2851.2 - -
31 | 37 0.22 | 2600.0 1.57 | 2600.0 - -
32 | 40 0.17 | 2706.5 1.54 | 2706.5 - -
37 | 43 0.22 | 2701.8 1.77 | 2701.8 - -
38 | 41 0.21 | 2597.2 1.44 | 2598.9 - -
39 | 50 0.25 | 2710.0 1.95 | 2710.0 - -
40 | 50 0.09 | 2573.3 1.76 | 2571.7 - -
41 | 48 0.20 | 2710.6 2.19 | 2710.6 - -
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(a) Kathmandu network (b) Quickest flow arc occupancy (F'=20000)

FIGURE 2

on a road segment can be reversed), a contraflow problem seeks to choose the ideal
direction of arcs to optimize network flows. To solve a dynamic contraflow problem
on a network N = (V, A,b,7,s,d), an undirected network N = (V, A,b, 7, s,d),
known as auxiliary network of N, is constructed such that

A= {(Z’J) : (Z,]) €Aor (]al) € A}
For each (i, ) € A,

b(i,j) = (i, 5) +b(j, 1)
o T(i,j) if (i,5) €A
T65) = { T(j,Z) otherjwise

in which we consider b(i, ) = 0 whenever (i,7) ¢ A, and vice versa.

Implementation of algorithms to solve various dynamic flow problems on auxiliary
network helps to solve the corresponding contraflow problems [23, 31]. For example,
to solve the maximum contraflow problem which seeks to maximize the flow allowing
arc reversals in a given network, we solve the maximum flow problem in its auxiliary
network. Then, the flow is decomposed into paths and cycles and cycle flows are
removed. The analogous procedure to solve the quickest contraflow problem can be
found in Pyakurel et al. [29]. The algorithms to solve the contraflow problems not
only give optimal flow decisions but also declare which arcs to reverse and which
arcs not to reverse. In what follows, the flow in the auxiliary network N of N
without cycle flows will be referred to as contraflow in V.
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7.1 7,3
7.1 7.3
2,1 2.1
6,4 4,1
6,4 4,1

FIGURE 3. Auxiliary network N of network N in Figure 1 with
arc labels (capacity, travel time)

If we allow reversal of the direction of the usual traffic flow, especially in case of
emergency evacuation planning, there may be a significant reduction in the quickest
time. The change in the capacity of arcs, in such cases, has also effects on location
decisions.

Definition 4.1 (Maximum static (dynamic) ContraFlowLoc). Let an evacuation
network N = (V,A,b,7,s,d) be a network with the set of all feasible locations
L C A, set of all facilities P, the size of the facilities r : P — N and the number
of facilities that can be placed on the possible locations v : L — N. The maxi-
mum static (dynamic) ContraFlowLoc problem asks for an allocation 7 : P — L,
such that the static (dynamic) maximum flow value is maximized after the facility-
allocation, allowing arc reversals.

Definition 4.2 (Quickest ContraFlowLoc). Given an evacuation network N =
(V,A,b,7,s,d), supply F at s, set of feasible locations L C A, the set of all facilities
P, the size of the facilities r : P — N, the number of facilities that can be placed on
the possible locations and v : L — N, the quickest ContraFlowLoc problem seeks
for an allocation m : P — L of the facilities to the edges, such that the quickest
time to transport F' from s to d is minimized, allowing arc reversals.

Example 4. Consider the network given in Figure 1. The labels on arcs de-
note capacity and travel time respectively. Let the set of feasible locations L =
{(2,1),(1,3)} and the size of a single facility r = 2. If the facility is placed on (2, 1),
the values of the static maximum flow before and after contraflow configuration are
7 (4 along 1 —2—4 and 3 along 1 — 3 — 4) and 11 (5 along 1 — 2 — 4, 4 along
1 —-3—4, 2 along 1 — 3 — 2 — 4) respectively. If the facility is placed on (1,3), the
corresponding values are 5 (4 along 1 —2 — 4, 1 along 1 — 3 — 4) and 11 (7 along
1 —2—4, 4 along 1 — 3 — 4) respectively. Thus the static FlowLoc decision before
contraflow configuration is (2,1) and after contraflow configuration is (2,1) or (1, 3).
The decisions with the quickest time before and after contraflow configuration with
F =109 are listed in Table 5.

To solve the single-facility maximum static(dynamic) ContraFlowLoc problem,
we can iteratively choose an arc from L, place the facility, reduce its capacity by the
size of the facility, calculate the maximum static (dynamic) contraflow value, and
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TABLE 5. Quickest time calculations (cf. Example 4)

Quickest time, F = 109

Facility placed on | Before contraflow | After contraflow
(2,1) 20 15
(1,3) 25.8 14.27
Location Decision (2,1) (1,3)

choose the arc in which the difference of the maximum contraflow value after placing
the facility and without placing the facility on any arc is the least (see also [6]).
Here, we present Algorithm 6 to solve the single facility quickest ContraFlowLoc
problem, which iteratively chooses an arc from L, reduces its capacity by the size of
the facility r, finds the quickest contraflow and retains its capacity before choosing
the next arc. The arc which gives the minimum quickest time after placing the
facility on it is chosen as the optimal location.

Algorithm 6: Single facility quickest ContraFlowLoc I

Input : Directed network N = (V, A, b, 7, s,d), the set of possible locations
L, supply at s = F, size r of the facility
Output: Location loc of the facility, static contraflow x corresponding to
the quickest contraflow, corresponding quickest time T, set of arcs
to be reversed R
1 T=0c0
2 for (i,j) € L do
3 b(iaj):b(iaj)fr
4 new_quickest_time = quickest contraflow time in the modified network
if new_quickest_time < T then

5 T = new_quickest_time
6 loc = (i,7)
7 x = the corresponding static contraflow
8 end
9 b(i,j) =b(i,j) +r
10 end

11 R={(j,4) € A:x(i,5) > b(s,j) if (4,5) € Aor z(i,5) > 0if (i,5) ¢ A}

12 return loc,z, T, R

We can improve the running time of Algorithm 6 by adapting Algorithm 3 to the
contraflow case, in the cases when there is enough capacity in a feasible arc to hold
the given facility. After contraflow calculation, if arc (i,5) € L and its opposite arc
(J, 1) € A together have capacity enough to host the facility, then (i, ) is chosen to
locate the facility and we can get rid of the remaining |L| — 1 quickest contraflow
calculations of Algorithm 6. The procedure is elucidated in Algorithm 7.

For finding the static contraflow corresponding to the quickest contraflow, we
solve the quickest flow problem in the auxiliary network and remove cycle flows (if
any) (Pyakurel et al. [29]). Because the size of the facility does not exceed the
capacity of an arc in L (Remark 1), and placing the facility on an arc (i,j) € L
reduces the capacity of (4,7) and (j,4) both in the auxiliary network, Algorithm 6
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Algorithm 7: Single facility quickest ContraFlowLoc II

Input : Directed network N = (V, A, b, 7,s,d), the set of possible locations
L, supply at s = F, size r of the facility

Output: Location loc of the facility, static contraflow x corresponding to
the quickest contraflow, corresponding quickest time T, set of arcs
to be reversed R

1 x = static contraflow corresponding to the quickest contraflow in N
2 T = the corresponding quickest time

3 (Z*vj*) = argmax{b(i,j) + b(jvl) - .’L‘(’L,]) - ‘Z‘(jvl) : (Zvj) € L}

4 if b(i*,5%) + b(5*, %) — x(i*, j*) — x(j*,i*) > r then

5 loc = (i*, j*)

6 b(i*7j*):b(i*,j*)—7‘

7 else

8 Algorithm 6

9 end

10 R={(j,i) € A:x(i,j) > b(i,j) if (4,5) € Aor x(i,5) > 01if (4,5) ¢ A}

11 return loc,x, T, R

and Algorithm 7 find the location loc with the minimum quickest time. Moreover,
the removal of cycle flows in a contraflow computation leads either x (4, j) or (3, 1)
to vanish so that the set R of arcs to be reversed is well defined. This discussion
leads to the following lemma:

Lemma 4.3. Algorithm 6 or Algorithm 7 solves the single facility quickest Con-
traFlowLoc problem optimally.

Theorem 4.4. The single facility quickest ContraFlowLoc problem can be solved in
strongly polynomial time.

Proof. The complexity of the for loop in Algorithm 6 is dominated by the complexity
of the quickest flow calculation which can be done in strongly polynomial time
O(nm?log®n). Since the auxiliary network can be formed in linear time, flow
decomposition can be done in O(nm) time (Ahuja et al. [1]), the overall complexity
of Algorithm 6 is O(|L|nm?log®n). 0

Since the multi-facility FlowLoc problems are N P-hard, the corresponding Con-
traFlowLoc problems are also N P-hard, beause solving the problem in the auxiliary
network is not easier than solving the corresponding problem in the original net-
work. Replacing quickest flow calculations by maximum static(dynamic) contraflow
calculations and adjusting capacities accordingly, Algorithm 4, can also be adapted
to construct a polynomial time heuristic to solve the corresponding multi-facility
case. To solve the multi-facility quickest ContraFlowLoc problem, we present such
an adaptation in Algorithm 8.

Further, solving the single-facility quickest ContraFlowLoc problem each time
when we require to place a facility in a new arc, we can easily adapt Algorithm 5
to the cotraflow case also.

Example 5. To illustrate Algorithm 8, we reconsider the problem illustrated in
Example 3 with the possibility of arc reversals. The static contra flow corresponding
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Algorithm 8: Multi facility quickest ContraFlowLoc heuristic

Input : Directed network N = (V, A, b, 7,s,d), the set of possible locations
L, supply F' at the source s, set of facilities P with size r: P - N
Output: Allocation 7 : P — L, the quickest time T after allocation, set of
arcs to be reversed R
1 sort the facilities in P, according to their size, as pi,p2,- - - pq such that
r(p1) = r(p2) >+ > 7(pg)
2 x = static contra flow corresponding to the quickest contra flow
3 T = the corresponding quickest time
4 k=1
5 while k£ < ¢ do
6 (7’*7‘]*) = argmax{b(i’j) + b(]a Z) - 117(2,_]) - ZE(_],’L) : (Za]) € L}
7 for =1 tol=v(i*j*) do

8 if k+1—1<gqthen
9 T(Prti—1) = (¢%,7%)
10 end

11 end

12 L=L\{("j")}
i B ) 4 DGR — a(i* %) — 2%, i) + (i) < r(pi) then

15 x = static contra flow corresponding to the quickest contra flow with
modified b

16 T = the corresponding quickest time

17 end

18 k=k+v(* ")

19 end

20 R={(j,i) € A:2(i,j) > b(i.j) if (i,5) € A or z(i,j) > 0 if (1. ) ¢ A}
21 return m,loc, T, R

to the quickest contra flow is tabulated in the following table. For simplicity, we
write b(4, j) + b(j, 1) — z(i, ) — 2(j, ) as 6(4, j).

Arc (1,2) (1,3) [ (2,1) | (2,4) | (2,3) | (3,1) [ (3,2) | 3,4) | (4,2) | (4,3)
b 4 3 3 4 1 3 1 3 3 1
T 7 2 0 5 2 0 0 4 0 0

5(1,j): (b)) eL | 1 3 1 0
T =522
qg=414
k=1<gq

First iteration:
(i*,5%) = max{d(4, j) : (i,7) € L} = (1,3)

=1
k+l-1=1+1-1=1
w(p1) = (1,3)

L= {(271)7(274)7(374)}
bi*,j*) =3 —3 =
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6(i%,5) +r(pe) =0+3-2-0+3=4&r(p)=3
k=14+1=2<gq

Second iteration: (i*,j*) = max{d(i,7)|(¢,j) € L} = (2,4)
1=1,2
k+l-1=241-1,242-1=2.3

4=q

Third iteration:
(i*,5%) = max{d(4, j) : (i,7) € L} = (2,1)

1=1
k+l—1=4+1-1=4
m(ps) = (2,1)
L={(3,4)}

b(i*,j*)=3-1=2
di*, j*)+rp) =24+4—-7—-04+41=0<r(ps) =1
Recalculation of x:

Arc | (1,2) | (1,3) | (2,1) | (24) | (2,3) | (3.1) | (3,2) | (3.4) | (4,2) | (4.3)
b | 4 0 2 2 1 3 1 3 3 1
x| 6 2 0 4 2 0 0 4 0 0

k=441=5>q

The solution is: w(f1) = m(ps) = (2,4),7(f2) = 7(p1) = (1,3),7(fs) = 7(p2) =
(2,4),7(fs) = 7(ps) = (2,1). The static contraflow z corresponding to the quickest
contraflow after this allocation is as given in the third iteration. The set of arcs
reversed before facility allocation is {(2, 1), (3,2), (4, 2), (4, 3)} while after allocation
it becomes {(2,1), (3,2), (4,2), (4,3),(1,3)}. The quickest time is 5.375 which is
less than the quickest time 6.2 of the same problem without arc reversals. The
significance of the contraflow approach is that the difference between the quickest
times before and after arc reversals increase with the growing value of F. Some
observations of this problem, after facility-allocation are listed in the following table.

Quickest time
F Before contraflow | After contraflow
100 24.2 15.33
1000 204.2 115.33
10000 2004.2 1115.33

5. Conclusion. In an effort to combine location decisions with network flow mod-
els, some models to combine quickest flow with location analysis are introduced.
With a view to be applied in traffic flow management in emergency evacuation
planning, the facility-arc assignments are done so as to affect the quickest time of
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evacuation the least. Exact polynomial algorithms to assign a single facility and
polynomial time heuristic algorithms to place multiple facilities on multiple arcs are
designed. The related algorithms in literature, so far, either find the quickest flow
in the network without facility assignment or assign facilities to the arcs without
quickest flow considerations. Our proposed algorithms combine quickest flow with
facility assignment and find the optimal (or near optimal) assignment so that the
increase in the quickest time is the least after facility allocation to the arcs. To the
best of our knowledge, the problems and the corresponding algorithms to solve the
quickest FlowLoc problems are considered for the first time in this paper.

The performance of heuristic algorithms are tested taking the Kathmandu road
network as an evacuation network. In randomly generated instances of the set of
feasible locations and set of facilities, the faster heuristic shows an average deviation
of approximately 3.5%, and the slower 0.2% from the actual optimal solution. The
corresponding algorithms allowing arc reversals are also presented. As in the ab-
sence of facility allocations, a significant improvement in the quickest time because
of necessary arc reversals is observed in the FlowLoc case also. The algorithms are
particularly important when a known volume of evacuees from a danger zone has
to be transferred to a safe zone with the least possible interruption in the evacua-
tion time because of facility allocation in some road segments of the transportation
network.

However, in the problems considered, the location decisions are made on the
basis of quickest flow with a background of maximum flow in a single-source-single-
sink network with constant capacity and transit time. Also the number of available
facilities does not exceed the number of available locations, and the size of each
facility fits in any of the available locations. Hence, the similar problems with other
aspects of network flow in more generalized settings can be natural extensions of
the problem.
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The maximum dynamic contraflow problem in transportation networks seeks to maxi-
mize the flow from a source to a sink within a given time horizon with a possibility of
arc reversals. This may result into blockage of paths of desired length from some node of
the network towards the source. In some cases such as the evacuation planning, we may
require a path towards the source to move some facilities, for example, emergency vehi-
cles. In this work, we model the problem of saving such a path as a bicriteria optimization
problem which minimizes the length of the path and maximizes the dynamic flow with
arc reversals. We use the e-constraint approach to solve the problem and propose a pro-
cedure that gives the set of all Pareto optimal solutions in a single-source-single-sink
network with integer inputs. We also present computational performance of the algo-
rithm on a road network of Kathmandu city, and on randomly generated networks. The
results are of both theoretical and practical importance.

Keywords: Network flow; contraflow; multicriteria optimization; bicriteria optimization;
dynamic flow.
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1. Introduction

“Network flows” is a topic studied in various fields including applied mathematics,
engineering, computer science, management, and operations research, with wide
applications (Ahuja et al., 1993). One of the important applications is in evacuation
planning to optimize the traffic low in a complex traffic network to save life in
various disasters. We refer to the survey by Dhamala et al. (2018) and citations
therein for various optimization problems making use of network flow theory to
develop algorithms related to evacuation planning. In such problems, road segments
are taken as arcs, their intersections (including hazardous areas, and safe areas) are
taken as nodes of a network (graph). The nodes corresponding to the hazardous
areas are called sources, and those corresponding to the safe areas are called sinks.
Most of the problems deal with minimizing the travel time, minimizing the cost or
maximizing the value of the flow from the sources to the sinks.

One of the important strategies in evacuation planning problems is flow opti-
mization with arc reversals — known as contraflow approach in literature. The idea
is to reverse the usual direction of the traffic flow in necessary road segments to
optimize the flow. In a multi-source-multi-sink network, Kim et al. (2008) model the
problem of minimizing the evacuation time of a given number of evacuees, as an inte-
ger programming formulation. Showing that the problem is NP-hard, they propose
two heuristics to solve the problem. In a single-source-single-sink network, how-
ever, Rebennack et al. (2010) show that the problem of maximizing the flow value
within a given time horizon, and minimizing the evacuation time of a given number
of evacuees at the source can be solved in strongly polynomial times, and present
exact algorithms to solve the problems. Pyakurel and Dhamala (2015) solve the
earliest arrival contraflow problem on a two-terminal network in pseudo-polynomial
time. They solve it in strongly polynomial time if the network is series parallel. The
continuous time solution is given in Pyakurel and Dhamala (2016) and the solutions
with similar objectives, are solved in Pyakurel et al. (2017, 2019).

The contraflow approach, undoubtedly, increases the flow value towards the sink
and decreases the evacuation time. However, it may obstruct the paths towards the
source. To facilitate evacuation, it may be imperative to use the arcs to place the
facilities (Hamacher et al., 2013; Nath et al., 2021). A path saving strategy, in such
cases, to save a path not exceeding a given length (travel time) to maximize the
flow is modeled in Nath et al. (2019b). A related problem with bilevel modeling is
presented in Nath et al. (2019a).

In the evacuation process of affected people in emergencies, evacuees move away
from emergency location and the emergency facilities have to be moved in the
opposite direction, from their location towards the emergency. Our motivation of
this work comes from the work of Hamacher et al. (2013) in which they mention the
death and injuries of a significant number of people which can be attributed to the
lack of proper planning of these opposite movement scenarios (e.g., more than 500
people were injured and 21 people died in a LoveParade (Germany) disaster in the
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summer of 2010). Given a set of road segments, and a set of facilities, Hamacher
et al. (2013) introduce static and dynamic FlowLoc models to allocate facilities to
hamper the maximum flow the least. A similar problem to find the quickest time is
introduced in Nath et al. (2021). However, these models do not identify a path to
move the facilities towards the disastrous locations. Reserving a path towards the
disastrous locations may hamper the flow of the evacuees towards the safe areas.
So, one has to choose the path so as to minimize the loss of the flow. However, such
a path may be too long to reach the source within the desired time. Hence, there
arises a problem of maximizing the flow of evacuees and minimizing the length of the
path to move the facilities, hand in hand. To address the issue, in the present work,
we model the problem of saving a path towards the source (disastrous location) as a
bicriteria optimization model, in which one objective minimizes the path length from
a given node towards the source, and the other objective maximizes the flow value
(allowing arc reversals) towards the sink without using the arcs in the path chosen.
We present a solution procedure based on e-constrained approach (expressing the
objective of minimizing the path length as a constraint bounded by €) and test
the computational performance of the procedure in different randomly generated
networks and in a portion of Kathmandu (Nepal) city road network.

The paper is organized as follows. Basic ideas required for the work are presented
in Sec. 2. The modeling of the problem is presented in Sec. 3. A solution strategy
is described in Sec. 4, followed by computational experiments in Sec. 5. Section 6
concludes the paper.

2. Basic Ideas
A network N = (V, A, ®) is a directed graph where V is a finite set of nodes with

|[V| = n, Ais a set of arcs or edges with |A| = m, and ® is a set of attributes
associated with V, A. Without loss of generality, we assume that there are at most
two arcs between each pair of nodes i,7 € V. The arc e directed from i to j is
denoted by (i, j) and that from j to ¢ by (j,4). The node 7 is called the tail of e and
j, the head of e. For each ¢ € V', we define the set of nodes immediately succeeded
by i as

Vit ={jeV:(i.j) € A}
and the set of nodes immediately preceded by i as

Vi ={jeV:(i)e A}
With a view that some commodity flows from some nodes of a network to some
other nodes, a travel time function

T:A— RZO
and a capacity function

u:A%RZO
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are defined on A. The travel time 7(4,j) = 7;; can be considered as the time the
flow takes to reach from i to j, and the capacity u(i,j) = u;;, as the maximum
amount of flow that can arrive at j from 7 per unit time. We will denote a network
N with the set of nodes V', the set of arcs A, the capacity function u, and the travel
time function 7 by N = (V, A, u, 7).

2.1. Static flow

Given two distinct nodes s,t € V, a static s — t flow is defined as a function
x: A — Rx¢ that satisfies the flow conservation

S oomi— Y wi=0, VieV\{st} (1)
jev;* Jev;”
and the capacity constraints
0<wzij <wij, VY(i,j)eA (2)

where 2 (i, j) = xi;. The value v(z) of the flow x is defined as

v(z) = Z Tsj — Z Tjs = Z Tjt — Z Tij (3)

JEVST JEVS JEV, jev,"

which is the total amount of the flow that leaves s to reach t in a single wave without
consideration of travel time on arcs. The node s is termed as the source node, t as
the sink node, and the nodes other than s,¢ as the intermediate nodes. If there is
no ambiguity, a static s — ¢ flow is termed simply as a static flow.

Chain flow

Let P be an s — ¢ chain (a directed path) in N, a chain flow 2 of value § > 0 on
P is a static flow such that

0 if (i,j) € P,
b = (4)
0 otherwise.

Cycle flow
If C is a directed cycle in N, a cycle flow ¢ with value § > 0 on C is a circulation
such that
0 if (i,5) € C,
acg = (5)

0 otherwise.
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Flow decomposition

We can decompose any static flow into chain and cycle flows. Although the number
of chains and cycles in a network is not polynomial in the number of nodes and
arcs, there are at most m +n chain and cycle flows in such a decomposition (Ahuja
et al., 1993).

Theorem 2.1 (Ahuja et al., 1993). Let P be the set of s —t chains and C be
the set of all cycles in N. A static flow x can be decomposed into at most m + n
(positive) flows on s —t chains and directed cycles such that

P C
Tij = E Tij + E Tij
PeP:(i,5)EP CcecC:(i,j)eC

with at most m non-zero cycle flows.

2.2. Dynamic flow
Given a time horizon T' > 0, a dynamic flow f = (fij)@,j)ea where fi; : [0,T) —
R>¢ is a Lebesgue measurable function such that

f”(g):O fOTQZT—Tij. (6)

The quantity f;;(6) represents the rate of flow that enters 4 at time 6 and reaches j
at time 6 4 7;;. So the outflow rate at j at time 6 4+ 7;; is f;;(6). Hence, the outflow
rate at any time 6’ at j is f;;(¢’ — 7;;). We define the excess of the node i at time
0 as

0—Tj;
exp(i,0) = / Fii(€)dg = /fw (7)
JEV—(3) JEV ()

which is the net amount of flow that enters the node i up to time . Given two
distinct nodes s,t € V, a dynamic flow f is called a dynamic s — t flow if

ex;(i,0) >0, Vie V\{s}, 0¢0,T), (8)
ex(i,T) =0, YieV\{st}, 9)
0< fi;(0) <ugy, V(i.j)eA, 0el0,T) (10)

The value of the s — t flow over time is

o (f) = exp(t,T). (11)

Constraints (8) and (9) allow to store flow at intermediate nodes for some time as
long as it has left the node again before the time horizon is over.
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2.2.1. Temporally repeated flow

Given a feasible static flow x and a time horizon 7', a flow decomposition on = gives

a set of paths P with flow xp for each P € P. If a flow is sent along P at a constant

rate xp from the source during the time interval [0, T — 7(P)), we can obtain a flow

over time with time horizon T', where 7(P) = }_; ; c p 7i; is the travel time on path

P. For anode i in an s — t path P, let Py;, P;; denote the subpaths of P from s to

¢ and from ¢ to ¢, where

Pij(0) ={P eP:(i,j) € P with 7(Ps;) <6 and 7(Py) <T — 6}.

Then a temporally repeated flow f is obtained as described in the following equation:

fy@)= Y xp, Y(i,j)€A 6€[0,T). (12)
PEPU (9)

The temporally repeated flow described in (12) is a dynamic s — ¢ flow over time,
with strict equality in the constraints (8), i.e., it does not allow flow to store at the
intermediate nodes (Skutella, 2009).

2.2.2. Maximum dynamic flow

For a given network N with source s, sink ¢t # s, and a time horizon T" > 0, a
dynamic flow f* is called a maximum dynamic flow if vZ'(f*) > vT(f) for any
dynamic s —t flow f defined in N. So, the maximum dynamic flow problem can be
stated as

max vl (f)

subject to (8)—(10).

The construction of maximum dynamic flow from static flows by Ford and Fulkerson
(1958) gives a rather simplified version of the problem as a linear program (see also
Fleischer and Tardos (1998))

min —Tv+ Z TijTij (13a)
(i,5)€A
v if i =s,
Z Tij — Z T =49 —v ifi=t, (13b)
et e 0 ifieV\{st}.
0<wmy <wj, V(i,j) €A, (13c¢)

which gives static flow x, of value v, temporal repetition of which yields the maxi-
mum dynamic flow f with the value

T (f) =Tv — Z TijTij-

(i,5)eA
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2.3. Contraflow models

Contraflow models seek to identify a set of arcs R C A so that each (i,j) € R can
be reversed to optimize the flow. One of the important strategies to solve such a
problem is to solve the corresponding flow problem in a modified network known
as auxiliary network.

Auziliary network

The auxiliary network of N = (V,A,u,7), is defined as the network N’ =
(V, A" ', 7"), where

A" ={(i,j) : (i,7) € Aor (j,i) € A},
the capacity function v’ : A — R is given by
Usj if (j,i) ¢ A,
u/(ivj) = u;j =\ Uji if (Z’]) ¢ A?
ui; + uj;  otherwise,
and the travel time function 7/ : A — R is given by
» iy if (i, 7) € 4,
T (Z,j) - TZJ -
Tji otherwise.

This concept is depicted in Fig. 1. Each arc label represents the capacity and
the travel time associated with the corresponding arc.

Uijs Tij ”,
6,1

2§ §3lgl \ §%1t%l

(a) Network N (b) Auxiliary network N’

Fig. 1. Auxiliary network construction.
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2.4. Multicriteria optimization

Let ¢; : X - R,2=1,...,p, then a problem of the form

min(y (), ..., ¥y(x))

(14)
subject to x € X

is called multicriteria optimization problem, where X is the feasible set. The mini-
mization (min) has not be considered in the ordinary sense because elements of RP
are not ordered in the sense the elements in R are ordered. We define some special
orders in RP as follows.

Componentwise order in RP

For a = (a1,...,ap),b=(b1,...,by) € RP, the following orders in R are defined.

(i) a<bea; <by,...,ap <b, (weak componentwise order),
(ii) a <b< ay <by,...,ap < bp,a#b (componentwise order),
(iii) a <b<a; <by,...,a, < b, (strict componentwise order).

Pareto optimality, efficiency, weak efficiency

Let ¥ = (¢1,...,v¢p). For a,b € X, if (a) < ¢(b), we say that a dominates b, and
¥ (a) dominates 1(b). A feasible solution a* € X is called Pareto optimal or efficient
if there is no a € X that dominates a*. In other words, a* is Pareto optimal if there
is no a € X satisfying ¢ (a) < ¥(a*). A feasible solution a® € X is called weakly
Pareto optimal (weakly efficient) if there is no a € X satisfying ¢ (a) < ¢(a™).

It is obvious that an efficient solution is also a weakly efficient solution, but the
converse is not true. The following result is important to find the solutions of the
bi-criteria model developed in this work.

Theorem 2.2 (Ehrgott, 2005). An optimal solution of the problem

min Y, (x
reX w]( ) (15)
subject to Y (z) < ex,k=1,...,p k# ],

where € € RP | is a weakly efficient solution of the problem (14).

3. Developing the Model
3.1. The maximum dynamic contraflow problem

Given a time horizon T, the maximum dynamic contraflow problem seeks to iden-
tify the maximum dynamic contraflow with a possibility of reversing a set of arcs.
Rebennack et al. (2010) introduce the problem and present a procedure to solve it.
We present the procedure in Algorithm 1.
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Algorithm 1. Maximum dynamic contraflow algorithm (Rebennack et al.,

2010)

2150027 .tex

Input

: A network N = (V, A, u, 1), source s, sink ¢, time horizon T

Output: Maximum dynamic flow with arc reversal on N
1 Construct the auxiliary network N’ of N.

2 Calculate the static flow = corresponding to the temporally repeated

maximum dynamic flow on N'.

3 Decompose x into path (chain) flows and cycle flows. Remove cycle flows and

update x.

4 Arc (j,1) € Ais reversed if and only if (¢,j) € A and x;; > u;; or (4,5) ¢ A

and x;; > 0.

5 Maximum dynamic flow with arc reversal on N = temporally repeated flow

generated by x.

Example 3.1. Consider a network given in Fig. 1(a) with source s, sink ¢ and time
horizon T" = 10. The value of the maximum dynamic flow is 29 as given in the

following table.

Path (P) 2 T —7(P) Dynamic flow value
s—a—b-t 1 7 7
s—a-t 2 6 12
s—b-t 2 5 10
Total dynamic flow value 29

Solving the problem in the auxiliary network (Fig. 1(b)), the value of the maximum
dynamic flow is 57 as mentioned in the following table. The arcs to be reversed
belng (a7 s)? (b7 8)7 (t7 a)7 (t7 b)'

Path (P) 2'f T —7'(P) Dynamic flow value
s—a—b-t 1 7 7
s—a-t 5 6 30
s—b—t 4 5 20
Total dynamic flow value 57

Removal of the cycle flows in Step 3 of Algorithm 1 is crucial to maintain the
feasibility of the flow in the network N after arc reversals. The following example

illustrates this fact.

Example 3.2.

Consider a network as depicted in Fig. 2(a). Its auxiliary network is

given in Fig. 2(b) with static flow = corresponding to temporally repeated maximum
dynamic flow with 7' > 4. We can decompose x into a path flow of value 3 along s—a—
b—t and a cycle flow of value 1 along a—b—a. Removing the cycle flow, we get a feasible
flow in the network constructed from Ny with arcs (a, s), (b, a), (b, t) reversed. If we
do not remove the cycle flow, it is feasible in the auxiliary network but not feasible

2150027-9
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2.1 1,1 3/3,1 0/3,1
1,0 4/4,0
2,2 3/3,2
1,2 0/3,.2
(a) Network No with arc labels u;;, 74 (b) Ng with arc labels @; /uj;, 7/

Fig. 2. The network considered in Example 3.2.

in network Ny even after arc reversals. In N{, the value v of the static flow is 3
which remains unchanged even after the removing the cycle flow. Taking 7' = 5, the
value of the dynamic flow is v* (f) = Tv — Do Tijxi; =5x3—-3—6=06.1If 7, >0,
and x is the same, then removing the cycle flow does not change v but v?(f) is
increased.

The following theorem shows that if there is no cycle of zero length in N (the
length of cycle C' is Z(i,j)eC Ti;), there does not exist a positive flow in any of the
cycles of N.

Theorem 3.1. If every cycle in N is of positive length, an optimal flow in the
solution of problem (13) does not have a positive flow in a cycle in its flow decom-
position.

Proof. Suppose that D(z) = —Tv+3_; jjc 4 Tij%i;- Let 2* be the optimal solution
of problem (13) with v = v(2*) = v* and the flow decomposition of z* have a
positive flow in cycles. Assume C to be the set of arcs which form a cycle with flow
value § > 0, and that

Z Tij > 0.

(i,5)eC
Define ', 22 : A = R by
. z}; for (i,7) € A\C,
K {x;‘j -6 for (i,5) € C,

and 22 be a flow defined by

2 0 for (i,7) € A\C,
“ 6 for (i,j) € C.
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Then 2! and 22 are feasible static flows in N such that x,lj + xfj =y, V(i,5) € A
Moreover, since a static flow in a cycle does not contribute to the value of the static
flow, v(z!) = v*. Now,
D(z*) = -Tv* + Z Tij T
(i,5)€A

* § 1 § 2

(i,5)€A (i,5)€A

—Tv* + Z Tij.’tgj +0 Z Tij

(i,5)€A (i,5)eC

> —Tv" + Z Tijx%j 0 >0, Z Tij > 0] = D(xl)
(i,5)€A (i,5)€C

1

Since x! is a also a feasible static flow with v(z!) = v*, this contradicts that z* is

optimal because 2! # z*. |

An immediate corollary of the above theorem is.

Corollary 3.1. Given 7;; >0, V(i,j) € A, if z* is an optimal solution of problem
(13), there is no positive cycle flow in its flow decomposition.

If no positive cycle flow can be guaranteed beforehand, Step 3 of Algorithm 1
can be skipped. Then the problem of finding the temporally repeated maximum
dynamic flow in the auxiliary network can be expressed as the linear program (13)
with A replaced by A’, u replaced by u’, and 7 replaced by 7. In this way, because
of Theorem 3.1, we get the following result.

Theorem 3.2. In a network N = (V, A, u,7), if

(a) for each (i,7) € A, there is (j,i) € A with 7;; = Tjs,
(b) every cycle in N is of positive length,

then a solution given by Algorithm 1 is also a solution of the linear program

min —7Tv + Z TijTij, (163)
(i,5)€A

v ifi=s,

Sy — > wi=1 v ifi=t, (16b)

. .
IV IV 0 ifieV\{st},

0 <y < wj+uj, Vi, j) € A, (16¢)

with (i,7) reversed if xj; > wj;.
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Assumption (a) in the above theorem is non-restrictive, because if (j,7) ¢ A for
some (7,7) € A, we may add (j,7) to A with u;; =0 and 7;; = ;.

The arc reversal in a network increases the value of the flow whenever the reversal
results in the increase of the capacity of a path towards the sink. This is useful,
particularly, in case of evacuation planning. However, it may obstruct a flow towards
the source. In this work, we consider a problem of reserving a path (so that there
is no flow on any of its arcs) from a specific node, called depot, to the source for
some kind of facility movements.

Example 3.3. Consider the network in Fig. 1(a), in which s is the source, ¢ is the
sink, and d is a depot. If we keep the path d—a—s for a possible facility movement
(Fig. 3(a)), taking T' = 10, the maximum dynamic flow value with arc reversals
(solving the maximum dynamic flow problem in the auxiliary network 3(b)) is 39
(1 through path s—a—b—t repeated 7 times, 2 through s—a—t repeated 6 times, and,
4 through s—b—t repeated 5 times).

The dynamic flow values and the lengths for all the possible paths are given in
the following table.

Saved path (P) 7(P) v'(f)

P :d-a-s 3 39
P :d-t-a—s 7 39
Ps:d-a—-b-s 7 44
Py:d-t-b-s 8 47

Ps:d-a—t-b-s 10 43
Ps:dt-a-b-s 11 26

3,1 2,4 3,1 4.4 b
4.4

2.4
a 1,1 b
2,3
2,2 §3:2é1 2,2 22 §5:Z1

(a) Network N without path d—a—s (b) Auxiliary network N’ of (a)

Fig. 3. Auxiliary network saving a path.
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If we consider only the maximum flow value, the path P, is the optimal path
with maximum flow value 47. But sometimes, the length of the path also matters,
e.g. to move the facility the fastest. The possible candidate for this option is the
path P;. Considering the objectives of minimizing the path length and maximizing
flow value, the non-dominated (see Sec. 2.4) paths are P;, Ps, and P;.

3.2. Bicriteria path-saving model to maximize
dynamic contraflow (BPMDC)

In this section, we model the problem of saving a path towards the source from a
specific node called depot with the following assumptions.

(1) If there is an arc (i,7) between the nodes i and j, there is an arc (j,¢) with a
positive travel time equal to that of (4, 7). If there is no arc (j,4) corresponding
to (i,7), we can construct one with zero capacity. The symmetric travel time
is assumed so that the contraflow modeling of Rebennack et al. (2010) can
be applied. Positive travel time is considered to use the model presented in
Theorem 3.2.

(2) Each path from the depot to the source (without a zero capacity arc) has enough
capacity for the movement of facilities so that each path is a candidate for the
path to be saved. See Remark 3.1 for a more general case.

(3) Once a path is chosen to be saved, we maximize the dynamic flow from the
source to the sink in the rest of the network allowing arc reversals without
using any of the arcs in the saved path.

(4) For making the model simple, we neither allow arc reversals in the paths to
be saved, nor we use any unused capacity of the arcs in the saved path for the
dynamic flow.

We require the saved path to be as short as possible, and the value of the max-
imum dynamic contraflow as large as possible. As these objectives are conflicting,
in general, there is no single solution that optimizes both the objectives simultane-
ously. So, we formulate the problem as a bicriteria optimization problem.

Consider a network N = (V, A, u,7) in which (j,i) € A whenever (i,j) € A,
and 7;; = 7j. We formulate the problem on the basis of the famous shortest path
problem formulation and Theorem 3.2. Considering s,¢,d € V as the source, the
sink, and the depot, the variables and the parameters are described below.

Variables
x;; © static flow rate on the arc (3, j),

1 if (i,7) is in the saved path,
Yij =
0 otherwise.

Parameters
T :time horizon, a positive integer,

2150027-13
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7;; : travel time on the arc (¢, 7), a positive integer,
u;; : capacity of the arc (¢, j), a non-negative integer.

Assuming that

Py = Z TijYij

(i,7)€A

and

2 Reading

Yy =-T Z Tgj — Z Tjs | + Z TijTij,

iev,t jevy (i,j)€A

the problem is formulated as:

min(¢1,¢2)
subject to:
-1 ifi=s,
Swg— Y =3 0 ifieV\{sd},
JeVs JeVs 1 ifi=d,

A

vij <ugj, V(i j) €A,

Z Tij — Z Tj; = 0, Vie V\{S,t},

jev;* Jjev,
0 <y < (1—yij)ui; + (1 —yj0)uyi,

Yij € {0?1} V(Za]) € A.

v (4)

€ A,

(17a)

(17b)

(17¢)

(17d)

(17e)

(17f)

The objective (17a), minimizes the path length and the negative of the value
of the dynamic flow with path reversal. Constraints (17b) are the constraints for
the saved path. Constraints (17¢) ensure that the path chosen does not contain the
arcs with zero capacity. Constraints (17d) are flow-conservation constraints, and
constraints (17¢) limit the static flow rate on an arc (¢,7) by w;; if (j,¢) is in the
saved path, by w;; if (7,7) is in the saved path, and by w;; + u;; otherwise. For

brevity, we refer to the model as BPMDC.

Remark 3.1. Each arc of the path saved by the above model will have capacity
at least one. However, if one needs a path with a capacity at least b € Z~¢, one can

2150027-14
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define
]., b S ’U,ij,
Uij =
0, b> Wij,
and replace the constraint (17¢) by
yij < Uiy, V(i,4) € A. (17g)

This will force y;; = 0 when b > u;;. Consequently, the arcs with capacity less than
b will not be chosen for the saved path.

4. Solution Strategy

To solve the problem, we apply the idea given in Theorem 2.2 to convert the prob-
lem into an e-constrained mixed binary integer linear program which gives a weakly
Pareto optimal (weakly efficient) solution for each ¢ € R and then develop a pro-
cedure that gives Pareto optimal solutions whenever the transit time function is
positive integer-valued. We formulate the e-constrained problem (e € R) as

min —T Z Tsj — Z Tjs| + Z Tij Tij, (18a)

eVt JjeVs (i,j)eA
subject to
—1 ifi=s,
Swi- Y i o= {0 ifieV\{sd}, (18b)
—~ —
V. Ievs 1 ifi=d,
Yij < ui, V(i,j) €A, (18c)
S miy— Y @i = 0, VieV\{st}, (18d)
jev;F jev;

0 < x5 < (1 —wyij)uy + (1 —yji)uj, V(i,j5) €A, (18e)

yi; € {0,1}, (18f)

Z TijYij < €. (18g)
(i,7)€A

In Algorithm 2, we propose a procedure which not only lists out the paths corre-
sponding to the non-dominated values of (11,12) but also gives the corresponding
static flow that can be temporally repeated to get the corresponding maximum
dynamic flow.
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Algorithm 2. Non-dominated solutions of BPMDC
Input : N = (V, A, u,7) with u;; € Z>¢,7i; € Z>g, a source s, a sink ¢, a
depot d
Output: Set of non-dominated saved paths with the maximum dynamic

contraflow
€min = length of a shortest d—s path, €. = Z(i’j)eA Tij
LIST = {}
o = oo
€1 = €max + 1
k=1
while € > €5, do
X}, = solution of problem (18) for e = ¢, — 1
add Xy to LIST
YT = 1(Xn), ¥5 = 1ha(X)
if 5 = 5~! then
11 remove X _q from LIST
12 end
13 €1 = U
14 k=k+1
15 end
16 For each X = {(xi;) @ jyca, (Wij) @, jyea} € LIST, construct the path using
(¢,7) with y;; = 1 and the dynamic flow by temporal repetition of .

© O N OO ok W N -

o
o

Theorem 4.1. Given 7;; € Zxg, let X be the feasible set of BPMDC (17). Let Yp
be the set of all non-dominated points in (X)), and S = {(P1(X),2(X)) : X €
LISTY, then S = Yp.

Proof. Because of Theorem 2.2, for each X} given in Line 7 of Algorithm 2
(V1 (Xg), ¥2(Xk)) is weakly non-dominated in ¢(X). Because ¢ decreases by at
least 1 in each iteration, the sequence {41 (Xj)} is a strictly decreasing sequence.
So because of Lines 10 and 11, (¢1(Xk), ¥2(Xk)) € Vp.

Conversely, let X* € X such that (¢1(X*),¢¥2(X*)) € YVp and (31 (X*),
P2 (X*)) ¢ S. Clearly, the value of 91 (a d—s path length) is bounded above
by Z(i,j)eA 7i; and below by the length of the shortest path. Thus, if LIST =
{X1,...,X,}, there exists I such that ¢ (X;) > 1 (X*) > ¢1(Xj41) and (X)) <
Yo (X™*) < 1o(Xj41), where 1 < I < p. This implies that there exists a d—s path
of length 91 (X™) in N saving which gives a maximum dynamic contraflow value
—1ho(X™*). So, putting € = 91 (X*) in problem (18) gives the minimum value of 1)y
as 12 (X™*). This is a contradiction, because for such an e the minimum value of 1,
is 12(X;41) according to Algorithm 2. |
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Although integrality restrictions are not put for the variable z in problem (17), if
u, T are integral, one can guarantee the existence of solutions in which x is integral.

Theorem 4.2. Given w;; € Z>o,Tij € L>o, there exist solutions to problem (17)

with integral x.

Proof. Fixing y;; to satisfy constraints (17b) and (17f), the problem is equivalent
to a maximum dynamic flow problem in the auxiliary network resulting from the
removal of a d—s path. Since a maximum dynamic flow problem with integer inputs

always has an integral solution, the result follows.
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Fig. 4. Kathmandu road network for the computational experiment (Google, n.d.).
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The constraints (17b) and (17f) are satisfied by a d — s path which may include
cycles (subtours). However, the paths in the solutions generated by Algorithm 2
do not contain such cycles. Let us consider a path with a cycle. Removing the
cycle decreases the value of 1. However, it does not decrease the corresponding
maximum dynamic contraflow value because removal of the cycle frees capacities
which can be used by the flow. This leads to:

Theorem 4.3. The saved paths in the solution of problem (17) are simple.

5. Computational Experiments

We test the computational performance of the proposed algorithm, first, considering
a road network of Kathmandu (Nepal), and then considering randomly generated
networks of different sizes as N.

5.1. Kathmandu road network

We consider a portion of Kathmandu road network inside the Ring Road considering
only the major road-segments (no. of nodes n = 44, no. of arcs m = 132). We take
Pashupati Nath region as a source node s, where a large gathering of people takes
place in various religious occasions, and Tribhuvan University region as a sink node
t, where there is a sufficient open space (see Fig. 4). For an auto-based evacuation

'69 T T T T T T T T T T

-69.5 - A

70 ® .

-70.5 A

¥, (negative of the flow value in thousands)

-71.5 A

_72 1 1 1 1 1 1 1 1 1 1
10 12 14 16 18 20 22 24 26 28 30 32

¥,(Path Length (minutes))

Fig. 5. Weakly non-dominated points (Kathmandu road network).
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planning, we assume the capacity of each segment between 2 cars per second to 4 cars
per second according to the width of the segment. The travel time to traverse the
segment is taken as provided by Google Maps data. We consider node corresponding
to the Tundikhel area (node 24 in Fig. 4) as the depot node d from where medical
facilities, support from army, etc. can be sent.

Considering the time horizon of T' = 120 min, the (weakly) non-dominated
efficient points are depicted in Fig. 5. The non-dominated saved paths along with
their path length and the corresponding maximum dynamic contraflow value are
shown in Table 1.

The paths along which the flow has to be temporally repeated along with their
flow values are recorded in Table 2. The arcs occupied by the flow with its direction
corresponding to the saved path 24-25-26-21-20-19-18-s are shown in Fig. 6.

Using the programming language Python 3.7 on a computer with Mac operat-
ing system having 1.8 GHz dual-core Intel Core i5 processor and 8 GB RAM, the
solutions are obtained in less than a second (0.85s). The solver used to solve the
mixed integer program is CBC (Coin-OR branch and cut).

Table 1. Non-dominated solution (Kathmandu road network).

Non-dominated saved path Path length (mins.) Flow value
24-25-26-35-15-14-13-12-s (P1) 27 71,400
24-25-26-21-20-19-18-28-27-1-s (P2) 26 70,320
24-25-26-21-20-19-18-28-27—s (P3) 19 70,200
24-25-26-21-20-19-18-s (Py4) 13 69,960

Table 2. Temporally repeated flow (Kathmandu road network).

Saved | Paths for the temporally repeated flow | Static flow Total flow value
path per minute
§—1-2-38-39-40-¢ 240 240 x (120 — 37) = 19920
5-12-13-14-15-16-17-7-¢ 120 120 x (120 — 38) = 9840
P, §-18-28-29-30-31-32-4-5-42-41-40-t 120 120 x (120 — 33) = 10440
$—18-28-29-30-31-32—22-23—6-7-8-¢ 120 120 x (120 — 36) = 10080
§—-27-3-4-5-6-7-8-t 120 120 x (120 — 37) = 9960
§—27-3-4-5-6-T-1 120 120 x (120 — 27) = 11160
$—1-2-38-39-40—¢ 120 120 x (120 — 37) = 9960
§-12-13-14-15-16-17-7—¢ 240 240 x (120 — 38) = 19680
P> $—18-28-29-30-31-32—22-23—6-7-8-¢ 120 120 x (120 — 36) = 10080
$-18-28-29-30-31-32-4-5-6-7-8-t 120 120 x (120 — 35) = 10200
§—27-3-4-5-42-41-40-t 240 240 x (120 — 35) = 20400
$—1-2-38-14-39-40-t 240 240 x (120 — 37) = 19920
§-12-13-14-15-16-17-7— 240 240 x (120 — 38) = 19680
P3 $—18-19-29-30-31-32—4-5-6-7-8—t 120 120 x (120 — 35) = 10200
s—18-28-29-30-31-32-4-5-6-7-8-1 120 120 x (120 — 35) = 10200
§—27-3-4-5-42-41-40-t 120 120 x (120 — 35) = 10200
s—1-2-38-14-39-40-¢ 240 240 x (120 — 37) = 19920
5-12-13-14-15-16-17-7-¢ 240 240 x (120 — 38) = 19680
Py s—18-28-29-30-31-32-4-5-6-7-8- 120 120 x (120 — 35) = 10200
§—27-3-4-5-6-7-8- 120 120 x (120 — 37) = 9960
s—27-28-29-30-31-32-4-5-42-41-40-t 120 120 x (120 — 35) = 10200
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Motivated by applications in evacuation planning, we consider a problem of optimizing flow with arc reversals in which the transit
time depends on the orientation of the arc. In the considered problems, the transit time on an arc may change when it is reversed,
contrary to the problems considered in the existing literature. Extending the existing idea of auxiliary network construction to
allow asymmetric transit time on arcs, we present strongly polynomial time algorithms for solving single-source-single-sink
maximum dynamic contraflow problem and quickest contraflow problem. The results are substantiated by a computational
experiment in a Kathmandu road network. An algorithm to solve the corresponding earliest arrival contraflow problem with a
pseudo-polynomial-time complexity is also presented. The partial contraflow approach for the corresponding problems has also

been discussed.

1. Introduction

The transportation network is represented as a dynamic net-
work in which road segments represent the arcs and inter-
section between them are the nodes. The unsafe locations of
network are the sources and the locations at safe regions are the
sinks. Each node and arc of the network are bounded by finite
capacities. Each arc has a transit time or a cost function that
determines the amount of time or cost needed to travel it. The
network may contain arcs in both directions with different
capacities and asymmetric transit times or costs. The com-
putational complexities for the transportation planning are
heavily dependent upon the number of sources, sinks, pa-
rameters on the arcs, and nodes, like constant, time-dependent,
or flow-dependent capacities or transit times as well as addi-
tional constraints. The time we consider mostly is discrete,
which approximates the computationally heavy continuous
models at the cost of solution approximations. Also, the
constant time is probably approximated by free flow speeds or
certain queuing rules and constant capacity settings that reduce
the problem to be linear, at least more tractable, in contrast to

the more general and realistic flow-dependent traffic flow
scenarios. For extensive explanation on diversified theories and
applications, we recommend Dhamala et al.[1] and Kotsireas
et al. [2] and the citations therein.

The transportation network, during or after disastrous
situations, becomes more congested due to large number of
people and vehicles towards the safer areas on the streets.
Moreover, the movement towards risk areas from safer
places is discouraged because of which the corresponding
road lanes are almost empty. The empty lanes management
plays vital role to reduce the traffic congestion. The optimal
lane reversal strategy makes the traffic systematic and
smooth by removing the traffic jams caused in different
large-scale natural and man-made disasters, busy office
hours, special events, and street demonstrations. The con-
traflow reconfiguration, by means of various operations
research models, heuristics, optimization, and simulation
techniques, reverses the usual direction of empty lanes to-
wards the sinks satisfying the given constraints that increase
the flow value and decrease the average evacuation time
(3, 4].
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Although the capacity of lanes is assumed to be constant,
the transit times may vary. If we consider the inflow-dependent
or load-dependent transit times, the empty lanes may have
likely zero time contrary to the congested segments where the
transit times increase with the flow density. In reality, the
transit time of incoming lanes towards the sources may not be
equal to the outgoing lanes. It may be the cases depending on
the network topology as well. In such cases, the free flow transit
time has been considered for the reversed lanes [4]. Recently,
the authors in [5] have considered the asymmetric transit times
on the lanes but those lanes are individual and reversal de-
cisions are made with their own transit times, that is, sym-
metric transit times such as in [3, 6, 7].

In this paper, we consider the asymmetric transit times
of reversed lanes in general form and show their impact on
optimal lane reversals; that is, our transit time is dependent
on the orientation of the lanes which applies asymmetric
times. The capacities of both reversals are the same by adding
both capacities.

Consider a network in Figure 1(a). The arc labels rep-
resent the capacity of the arc and travel time on the direction
of the arc. For example, the capacity of (s,a) is 4 and its
travel time is 1. That means a flow of 4 units per unit time can
be sent from s to a and takes 1 unit of time to reach from s to
a. For a time horizon of 6 units, a maximum of 8 units of
flow (1 along s-a-d twice, 1 along s-b-d thrice, and 1 along
s—a-b-d thrice) can be sent from s to d without allowing arc
reversals.

If (b,a) is reversed and the transit time is kept intact
(Figure 1(b)), the maximum of 10 units of flow (1 along
s—a-d twice, 1 along s-b-d thrice, 1 along s-a-b-d (that
contains original (a,b)) thrice, and 2 along s-a-b-d (that
contains (b, a) reversed) once) can be sent.

If the transit time depends on the orientation, when
(b, a) is reversed, its transit time becomes that of original
(a,b) (Figure 1(c)). In this case, there is a maximum of 14
units of flow (1 along s—a-d twice, 1 along s-b-d thrice, and
3 along s-a-b-d thrice). In this case, we can add the ca-
pacities of (a,b), (b, a) and replace the two arcs by a single
arc (a,b). If (a,b) is reversed, however, the maximum flow
value reduces to 5 (Figure 1(d)).

Kim et al. [8] firstly model the contraflow problem as an
integer programming problem, thereby proving its
N P-hardness. As finding exact mathematical solutions for
general contraflow techniques is costly, they present two
greedy and bottleneck heuristics for possible numerical
approximate solutions to the quickest contraflow problem.
With computational experiments, it has been shown that at
least 40% evacuation time can be reduced by reverting at
most 30% arcs. Rebennack et al. [3] solve the two-terminal
maximum and quickest contraflow problems optimally in
strongly polynomial times. Pyakurel and Dhamala [6] solve
the earliest arrival contraflow problem on a two-terminal
network in pseudo-polynomial-time. They solve it in
strongly polynomial time if the network is series-parallel.
The continuous time solution is given in [7] and the solu-
tions with similar objectives are given in [9, 10]. They show
that if the minimum cut arcs have symmetric capacities, then
the flow is double with the contraflow. Pyakurel et al. [11]

give the first temporally repeated flow algorithm to solve the
quickest contraflow problem, within a complexity of solving
a min-cost flow problem. The costs for arc reversals as
switching costs are studied in [12]. The contraflow models
with intermediate storage are introduced in [13].

In this paper, we introduce the maximum dynamic
contraflow, earliest arrival, and quickest contraflow prob-
lems on asymmetric transit time network and present effi-
cient algorithms to solve these problems in two-terminal
networks. Modifying the network transformation suggested
by Rebennack et al. [3] in case of symmetric travel time cases,
we show that the approach works equally well in the
asymmetric travel time settings. The results are extended
with partial lane reversals as well. We analyze our solutions
in both discrete and continuous time settings. The novelty of
this work is to optimize network topology with unequal
transit times on reversal arcs to improve congestion by
increasing the flow value and decreasing the evacuation
time.

We organize the paper as follows. Section 2 presents
mathematical formulations and models of the problems
allowing asymmetric transit times on arcs. We investigate
the maximum dynamic, earliest arrival, and quickest flow
problems in Section 3. These results are extended with partial
lane reversals in Section 4. In Section 5, some computational
results, taking a part of Kathmandu road network as an
example network, are presented. The paper is concluded in
Section 6.

2. Basic Concepts

A network N is a directed graph consisting of a finite set of
nodes V and a finite set of arcs A with |V| =n,|A| = m. An
arc e € Ais associated with a unique pair of nodes 7, j: one of
them is called the head of e and the other the tail. If e has
head i and tail j, then it is called directed from i to j. We
consider something known as flow that moves from a set of
nodes S € V, called sources to D C V (S # D). The amount of
flow is limited by a capacity function u: A — R_,. A travel
time 7: A — R, is associated with the flow. We denote
such a network by N = (V,A,u,7,5,D). If S={s} and
D = {d}, we denote the network by N = (V, A,u, 7,5,d). We
define the set of arcs incoming to node i as

A; ={e € A:iisthehead of e}, (1)

and the set of arcs going out of it as

A] ={e € A:iisthetail of e}. (2)

2.1. Static Flow. A static flow is a function x: A — R
which satisfies the following conditions:

Y x(e)- ) x(e)=0 VieV\{S,D}, 3)

ecAl e€A;

x(e)<u(e) Vece A (4)

The value of the static flow x is
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FIGURE 1: (a) Network with arc labels capacity and transit time; (b) (b, a) reversed with the same transit time; (c) (b,a) reversed with
orientation-dependent transit time; (d) (a, b) reversed with orientation-dependent transit time.

v(x) = Z Z x (e). (5)

deD e€A;

A static flow x is called a circulation if (3) is satisfied by all
ieV. A flow x that maximizes v(x) is called a maximum
static flow.

2.1.1. Flow Decomposition. Let & denote the set of all simple
paths from S to D, and let C denote the set of all simple cycles
in N. Then every static flow x has a flow decomposition
(xp)pespuew such that xp, >0VP € PUE and

Z xp = x(e). (6)

PePUBxp: ecP

2.1.2. Minimum Cost Flow. Given two functions
b: V — R, called supply, and c¢: A — R, called cost with
Yievb(i) =0, a flow x, satisfying (4) and

Y x(e)- ) x(e)=b(i) VieV, )

ecAl e€A;

is called a minimum cost flow if it minimizes ) ,.,c (€)x (e).
In various applications, the travel time 7 is considered as
cost.

2.1.3. Residual Network. A very important notion for various
network flow calculations is a residual network. Given a static
flow x, the residual network N has the same vertex set V. The
arc set A, consists of arcs constructed in the following way: For
each e € A directed from i to j, if x (e) < u (e), there is an arc in
A, directed from i to j with residual capacity u (e) — x (e) and
cost c(e). If x (e) > 0, we have an arc in A, directed from j to i
with residual capacity x (e) and cost —c (e).

For more details, we refer the reader to Ahuja et al. [14].

2.2. Dynamic Flow. A dynamic flow ® with time horizon T
consists of Lebesgue-integrable functions ®,: [0,T) — R,
for each arc e € A such that ®,(0) =0 for 0 >T — 7(e). Here,
®, (0) can be realized as the rate of flow entering e at time 6. The
flow entering the tail i of the arc e = (i, j) at time 6 reaches the

head j of e at time 0 + 7,. For each i € V, we define the excess of
node i induced by @ at time 6 as

0-1(e) 0
excy (4,0) = Z J ®, (0)do - Z Jo ®, (0)do, (8)

e€A; ecAl

which is the net amount of flow that is stored at node i up to

time 6. In what follows, we assume S = {s}, D = {d} for

simplicity. A feasible dynamic flow ® satisfies
excy, (,0) >0 VOe [0,T), Vie V\{s} 9)
excy (i,T) =0, VieV\{sd} (10)
0<D,(0)<u(e), VeeA0¢€l0,T). (11)

The value of the dynamic flow @ at time 0 is
vy (D) = excy, (d, 0), (12)
and the total value of the dynamic flow © is

V(D) = vy (D) = excy, (d, T). (13)

For more details, refer to Skutella [15].

Given a time horizon T, the dynamic flow @ that
maximizes vy (®) is called the maximum dynamic flow.
Given a flow value Q, the dynamic flow with minimum time
horizon T* such that vy. () = Q is called the quickest flow,
and the dynamic flow ® which maximizes vy (®) for all
0 € [0,T] is called the earliest arrival flow.

2.2.1. Temporally Repeated Flow. Given a static flow x and a
time horizon T, a flow decomposition on x gives a set of
paths & with flow xp for each P € 2. Flow is sent along P at
a constant rate xp from time 0 to max{T — 7 (P), 0}, where
7(P) = Y ,.p7(e) is the travel time on path P, to define a
dynamic flow known as the temporally repeated flow. To
give an explicit expression for the dynamic flow, we define
the following for e in a path P directed from i to j:

P = the portion of the path P from s to i,

P; 4 = the portion of the path P from j to d,

P, (0)={Pe P ecPr(P)<6,7(P;;)<T-06}  (14)

Now, the dynamic flow @ is defined by
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D,(0)= ) xp VeeABeloT)

Pe, (6) (15)

2.2.2. Discrete Dynamic Flow. Discretizing the time intervals
[0, T) into the time steps 0,1,...,T — 1, each corresponding
to [0,1), [1,2),--- [T —1,T), we can replace the integral sign
in (9) by a summation sign (removing do); the corresponding
flow is known as discrete dynamic flow. Using the concept of
natural transformations, Fleischer and Tardos [16] show the
equivalence between the two problems so that the solution
procedures of a problem in continuous time version can be
carried to the solution procedure of the corresponding
problem in the discrete version, and vice versa.

3. Dynamic Contraflow Solutions

We consider the network N with set of nodes V, set of arcs
A, capacity u: A— R,), and travel time functions
7,7: A —> Ry,. For each e € A, with the tail node i and
head node j, 7(e) or 7, denotes the arc transit time from i to
jand 7T (e) or 7, denotes arc transit time from jtoi. Without
loss of generality, we make the following conventions:

(1) There exist at most two arcs (with opposite orien-
tations) between any two nodes i and j. We denote
the arc ewith the tail i and the head j by (i, j).

(2) Whenever (i, j) € A, there is (j,i) € A. This can be
done, for our purpose, by assigning u;; = 0 if such an
arc does not exist.

(3) Defining 7(j,i) = T (i, j), we assume the existence of
only one travel time function 7.

Remark 1. In case the above-mentioned conventions are not
satisfied, we can use suitable network transformations to meet
the requirements. For example, if 7(i, j):ﬁ?(i, 7), we can
transform the network N, in Figure 2(a) to the network N
shown in  Figure 2(b). Given the capacities
u(i, j) = Ujj U (j,i) = ujj and _ transit times
(i, j) = &y, T (4, ) = &y, T(j, 1) = B, 7 (j, i) = f,, we replace
arc (i, j) in N by two arcs (i, j), (j,i) with capacities and
transit times u;;, &, and 0, t,, respectively. The arc (j,i) in N,
is replaced by (i, k), (k, j), (j, k), (k,i) adding a node k to the
network to avoid parallel arcs. The capacities and travel times
of (j,k), (k,1) are taken as u;, 0 and u ;, 3;, respectively, and
those of (i, k), (k, j) are taken as 0, f3,, and 0, 0, respectively.

Definition 1 (Auxiliary network). For each N = (V, A, u,
7, s, d), we define the auxiliary network as N' = (V', A',
u', 7', s, d), in which

MV =V,A=A

() Y, j) € Au' (6, j) = uli, j) +u(j,i)

(3) V(i j)e A',7' (6, j) = (i, j)

Example 1. Consider a network N as depicted in Figure 3(a).
The arc labels represent the capacity and the transit time. The

auxiliary network N' of N is constructed in Figure 3(b). The
capacity of each arc is the sum of its capacity and the op-
posite arc and the transit time is the same as that of the
corresponding arc in N.

3.1. Maximum Dynamic Contraflow

Problem 1 (maximum dynamic contraflow problem with
orientation-dependent transit times). Given a network N =
(V,A,u,1,s,d) with transit time 7 depending on the ori-
entation and a time horizon T, find the maximum dynamic
flow allowing the arc reversals at time 0.

According to Ford and Fulkerson [17], the problem of
finding the static flow corresponding to the temporally
repeated maximum dynamic flow can be formulated as

min - Tv + Z 7 (4, ))x (i, §),

(ij)eA

v, i=s
Zx(i’j)_ Z x(,j)=4-v, i=d >
ccAr (ij)eA; 0, ieV\isd}

OSX(I-,]') Su(l)])v(l’.]) € A
(16)

Problem 1 is to find the maximum dynamic flow so that
an arc (i, j) can take also the capacity of (j,7) and vice versa.
So, x(i,j) +x(j,i)) must not exceed u(i,j)+u(j,i).
However, the removal of cycle flows does not change the
value of the static flow v and does not improve
—Tv+ Y i jeat (i, j)x (i, j); we can impose the condition
that either x (i, j) = 0 or x(j,i) = 0. So, the problem to find
the static flow corresponding temporally repeated maximum
dynamic flow can be stated as

min —Tv + Z 7(i, j)x (i, j), (17)
(i,j)eA
v, i=s,
YoxGj)- Y xGj)={-v i=d, (18)
ced] (hi)edy 0, ieV\{sd}
0<x)<uli, ) +u(iiV (3 j) € A (19)
x (i, j) - x (j,i) = 0. (20)

See also [17] for the similar formulation of maximizing
the static flow in undirected and mixed networks. The
problem in (17)-(19) is a linear programming problem and
(20) can be satisfied by the removal of cycle flows in the
solution. Since a linear programming problem is polynomial
solvable and using flow decomposition, removal of cycle
flows also can be done in polynomial time (see [14]); we can
find the static flow corresponding to the temporally repeated
maximum dynamic flow allowing arc reversals in a
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FIGURE 2: Network transformation for the cases 7(j,i) # ?(i, 7). (a) Network NO. (b) Network N.
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FiGure 3: (a) Evacuation network N. (b) Auxiliary network N "

polynomial time. If the static flow in an arc exceeds its
capacity, the opposite arc has to be reversed at time zero.

In Algorithm 1, we present a procudure to solve Problem
1.

Theorem 1. Algorithm 1 solves the maximum dynamic
contraflow problem with orientation-dependent transit times
correctly.

Proof. Itis easy to see that steps 1-3 are well defined. Step 4
may be ill defined if for some (i, j) € A', x (i, j), x (j,i) > 0.
But because the removal of cycle flows in Step 3 ensures
either x (i, j) or x(j, i) to be zero, Step 4 is also well defined.
Moreover, x (i, j)<u' (i, j) = u(i, j) + u(j,i). This shows
that x is feasible in N after necessary arc reversals.

Since the cycle flows do not contribute to the value of the
flow, x is optimal in N’ even after removing the cycle flows
in Step 3. Let v* be the value of such a dynamic flow. We
claim that x is optimal in N (after arc reversals). If not so,
there exists an instance of arc reversals, N”, of N in which we
can find a static flow y, temporal repetition of which results
in a dynamic flow with flow value more than v*. In N”, we
can replace (i, j) and (j,i) by a single arc (i, j) with transit
time 7(i, j) and capacity u (i, j) + u(j,i) if (i, j) has been
reversed. Let & be the set of paths corresponding to the path
decomposition of y. Corresponding to each path P:
s—i,—iy— iy —d in P, we have a path P': s—i; ~i,— - -~—i;—d in
N'.Each arc in P has the same transit time and the capacity
not less than that of the corresponding arc in P. Let the

collection of such paths P' be &', Defining a flow y' (i, j) =
y (i, j) for each (i, j) € P', we can find a dynamic flow in N’
with a flow value more than v*. This contradicts the opti-
mality of x in N’ also.

Hence, Algorithm 1 computes the maximum dynamic
flow in N reversing appropriate arcs. O

Theorem 2. Algorithm 1 runs in O (MDF + nm) time where
n = |V|,m = |A| and MDF is the running time of a temporally
repeated maximum dynamic flow computation.

Proof. 'The construction of the auxiliary network in Step 1
requires O (m) time. The flow decomposition in Step 3 can be
done in O(mn) time (Ahuja et al.) [14]. Step 4 can be
performed in O (m) time. Thus, if MDF is the running time
of Step 2, the algorithm runs in O(MDEF +nm) time.
However, in general, this complexity could be considered as
the complexity of MDF solution. O |

Theorem 3. The maximum dynamic contraflow problem
with orientation-dependent transit times can be solved in a
strongly polynomial time.

Proof. From Theorem 2, the running time of Algorithm 1 is
O(MDF + nm), where MDF is the running time of a
maximum dynamic flow calculation. In
N = (V,A,u,1,5,d), and consequently in the auxiliary
network N', we can find the static flow x corresponding to
the maximum dynamic flow as follows [16]:
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Output: Maximum dynamic flow with arc reversals

with the time horizon T.

Input: A network N = (V, A, u, 1, s, d) with orientation dependent transit time 7, and a time horizon T

(1) Construct the auxiliary network N "= (VALY T s, d) according to Definition 1.

(2) Find a static flow x corresponding to the temporally repeated dynamic flow in N'.

(3) Decompose x into chain-flows and cycle-flows. Remove the cycle-flows and update x.

(4) Reverse (j,1) € Aifand only if x (4, j) > u (i, j). Dynamic flow in reconfigured N = a temporally repeated flow corresponding to x

ALGORITHM 1: Maximum dynamic contraflow with orientation-dependent transit times.

(1) Add an arc (d,s) withu(d, s) = coand 7’ (d,s) = -T
to the auxiliary network N’ to obtain a network N".

(2) Calculate the minimum cost circulation x' in N".
(3) x = the restriction of x’ to N'.

Using the enhanced capacity scaling algorithm men-
tioned by Orlin [18], the minimum cost circulation in N"
can be calculated in O(m log n(m +n log n)) time. This
proves the assertion. O a

3.2. Quickest Contraflow

Problem 2. (Quickest contraflow problem with orientation-
dependent  transit times). Given a  network
N = (V,A,u,1,s,d) with transit time 7 depending on the
orientation and a supply Q at s, find the dynamic flow with
minimum time horizon allowing the arc reversals at time 0.

We construct Algorithm 2 to solve Problem 2.

Let v(T) be the value of the maximum dynamic flow
with time horizon T. One of the strategies to find the
quickest flow with a supply Q at s is to search for the
minimum time horizon T* such that Q<v(T*). Various
search strategies are described in Burkard et al.’s work [19].
This requires solving the maximum dynamic flow problem
repeatedly. Using this technique in Step 2, the feasibility and
optimality arguments given in Theorem 1 are valid in Al-
gorithm 2 as well. Hence, we have the following result.

Theorem 4. Algorithm 2 solves the quickest contraflow
problem with orientation-dependent transit times correctly.

Analogous to the case of solving the maximum dynamic
contraflow problem, if QF is the complexity of solving the
quickest flow problem in N, we have the following.

Theorem 5. Algorithm 2 runs in O (QF + nm) time, where
QF is the running time of a temporally repeated quickest flow
problem.

Since there exist strongly polynomial algorithms for
solving the quickest flow problem, we have the following.

Theorem 6. The quickest contraflow problem with orienta-
tion-dependent transit times can be solved in a strongly
polynomial time.

Proof. Consider a network N = (V,A,u,1,s,d) with a
supply Q at the source s. We show that the complexity of
Algorithm 2 is strongly polynomial to reach the conclusion.
Using the cancel-and-tighten algorithm described in the
work of Saho and Shigeno [20], to solve the quickest flow
problem Step 2 takes O (nm?log® n) time. Using the fact in
Theorem 5, the complexity of Algorithm 2 is O (nm?log” ).
This proves the assertion. O O

3.3. Earliest Arrival Contraflow. Consider a network N =
(V, A, u,1,s,d) with orientation-dependent transit time 7.
With a given time horizon T, the earliest arrival flow
problem seeks to find the flow that is maximum with each
time horizon 6 € [0,T]. Carrying over the idea of solving
the maximum dynamic contraflow problem, we try to solve
the earliest arrival flow problem on the auxiliary network
N'. This can be carried out by implementing the successive
shortest path algorithm in the residual network of N’
([21, 22]). The idea is to send the flow successively through
shortest paths amounting the residual capacity of the path.
Such a path, being in the residual network, may contain
negative (cost) time arcs also. Sending flow through
negative cost arcs sends the flow back in time. This may
result in the arc used by the flow in some time interval, not
used in the other time interval, and used again in some
further time interval. So, an arc reversed to optimize the
flow at one time does not remain reversed throughout the
given whole-time interval. In other words, an arc may have
to be flipped back and forth unlike in the cases of maxi-
mum dynamic contraflow and quickest contraflow, where
an arc reversed at the beginning (time zero) remains re-
versed throughout.

Problem 3. Given a network N = (V,A,u,1,s,d) with
orientation-dependent transit time 7 and a time horizon T,
find a dynamic flow which is maximum at every time ho-
rizon 6 such that 0<0<T allowing arc reversals at time 0.

We propose Algorithm 3, which sends the flow along the
successive shortest paths in the residual network of the
auxiliary network.

The earliest arrival flow in Step 2 can be found by sending
the flow equal to the residual capacity along the shortest
paths in the residual network of N'. The generalized tem-
porally repeated flow can be found in [15]. Such an algo-
rithm runs in a pseudo-polynomial-time.
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Output: Quickest flow with the arc reversals

with the time horizon T*.

Input: A network N = (V, A,u,7,s,d) with orientation dependent transit time 7, and a supply Q at s

(1) Construct the auxiliary network N "= (VL AL, T s d) according to Definition 1.

(2) Find a static flow x corresponding to the temporally repeated quickest flow in N', and the quickest time T*.

(3) Decompose x into chain-flows and cycle-flows. Remove the cycle-flows and update x.

(4) Reverse (j,i) € Aif and only if x (4, ) > u (3, j). Quickest flow in reconfigured N = a temporally repeated flow corresponding to x

ArLGorITHM 2: Quickest contraflow with orientation-dependent transit times.

(2) Find the earliest arrival flow f in N'.

Input: A network N = (V, A,u,7,s,d) with orientation dependent transit time 7, and a time horizon T
Output: Earliest arrival flow with the arc reversals
(1) Construct the auxiliary network N' =W A u',7,s,d) according to Definition 1.

(3) Reverse (j,i) € A if fl-j (0)>u(i, j) at time 6 € [0,T]. f is the earliest arrival flow with arc reversals in N.

ALGOrITHM 3: Earliest arrival contraflow with orientation-dependent transit times.

Theorem 7. Algorithm 3 solves the earliest arrival contraflow
problem with orientation-dependent transit times in a
pseudo-polynomial-time.

However, in a series-parallel network with a single
source and single sink, the maximum dynamic flow has the
earliest arrival property (Ruzika et al.) [23]. So, in case of a
series-parallel network N, Algorithm 1 solves Problem 3.
Moreover, the maximum dynamic flow in the auxiliary
network of a series parallel network with time horizon T can
be solved in O(mn + m log m) time by sending the flow
iteratively through the s-d paths with the minimum time
and removing the saturated arcs, considering only the paths
with time not exceeding T'. So, we have the following.

Theorem 8. If N = (V, A, u,1,s,d) is a series-parallel net-
work, then the earliest arrival contraflow problem with ori-
entation-dependent transit times can be solved in
O (mn +m log m) time.

4. Partial Contraflow Algorithm

The approach described in Section 3 either reverses an arc
or does not reverse it. In various applications, for example,
evacuation planning, an arc refers to a collection of lanes
in a particular direction; it is beneficial if we reverse the
lanes required by the flow. The unused lanes may be used
for other facilities [24]. Realizing the need of arc reversals
up to the required capacity only, the authors in [4] in-
troduce the concept of partial arc reversals. We extend the
procedure in case of orientation-dependent transit times
on arcs.

Algorithm 4 describes the generic procedure to solve the
corresponding problems described in Section 3. The algo-
rithm not only reverses the arcs up to the necessary capacity
but also lists the unused capacities of the arcs of the network
considered.

The correctness of Algorithm 4 can easily be realized
from the correctness of the corresponding algorithm with
full arc reversal and the following fact. For the arcs
(i, j), (j,i) between nodes i and j, it is evident that either
only one of them is reversed or both of them are not re-
versed. If (i,j) is reversed, it clearly indicates that
x(j,1i) >u(j,1); there is no capacity of (j,i) unused; that is,
r(j,i) =0, and

(i, j) = u(i, j) = [x(j, i) —u(j, )]
=u(i, j) +u(j, i) — x(j,i) (21)
=u' (i, j) - x(j, ).

If both arcs are not reversed, then x;; <u (i, j) meaning
r(i, j) = u(i, j) — x (i, j).

The flow x in Step 1 of Algorithm 4 has to be considered
as the corresponding static flow in case of the maximum
dynamic contraflow (Section 3.1) and quickest flow (Section
3.2) and the dynamic flow in case of the earliest arrival flow
(Section 3.3). Step 2 has to be implemented at time zero and
at time 6 accordingly.

As the extra procedure of listing the unused capacities in
Step 3 takes only O (m) time, the overall complexities of the
algorithms in case of partial contraflow are the same as those
of the contraflow. Thus, we have the following.

Theorem 9. The worst-case complexity of a partial contra-
flow problem with orientation-dependent transit times is the
same as that of the corresponding contraflow problem.

5. Computational Experiment

For testing the computational performance of the maximum
dynamic contraflow algorithm (Algorithm 1) and the
quickest contraflow algorithm (Algorithm 2), we consider
Kathmandu road network inside Ring Road with major road
segments as an example network (Figure 4). We consider a
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Input: Network N = (V, A, u, 1,s,d) with orientation dependent transit times
Output: Partial contraflow reconfiguration of N with unused capacities r.
(1) Find a cycle-free flow x in the auxiliary network N' = (V" A u', 7,5 1).
(2) Reverse (j,i) € A proportional to the capacity x (i, j) — u (i, j) if x(i, j) > u (i, j).
!

(3) Foreach (i, j) € E,if (i, j) is reversed, then rij = U= X and rji=0. If neither (4, j) nor (j,i) is reversed, r (i, j) = u (i, j) — x (i, j).

ALGORITHM 4: Generic partial contraflow algorithm.

y
PSoeeee”

y T
)

3
N

(b)

F1GURE 4: (a) Kathmandu road network. (b) Maximum flow direction with arc reversals T'= 1 hour.

TaBLE 1: Network data for computations (Section 5).

~
=
S
s
-
-
~
=
s
-
o
~
=
s
-
o

Jji ij ji ij Jji ij Jji ij Jji ij Jji
0 49 3 3 85 70 0 1 4 0 70 70 0 16 0 4 36 36
0 19 2 2 41 41 1 2 4 0 18 16 1 14 2 2 18 18
2 3 2 2 47 47 2 12 4 0 21 21 3 4 2 2 32 25
3 11 2 2 21 21 4 5 2 2 10 25 4 56 2 2 35 50
5 6 2 2 180 150 5 9 2 2 65 70 6 7 2 2 90 110
7 8 2 2 85 95 7 33 2 2 45 55 8 9 2 2 30 25
8 30 2 2 25 30 8 32 2 2 24 30 9 10 2 2 35 45
10 11 2 2 34 34 10 27 2 2 30 35 10 30 2 2 64 64
11 12 2 2 30 35 12 13 4 0 20 25 12 27 2 2 40 40
13 14 4 0 26 26 14 15 4 0 40 42 14 25 2 2 55 60
15 16 4 0 24 27 15 24 2 2 50 50 16 22 0 4 52 52
16 23 2 2 41 41 19 20 2 2 50 50 19 22 2 2 45 40
20 21 2 2 100 105 20 48 2 2 130 145 21 47 2 2 50 50
21 48 2 2 153 153 22 23 2 2 36 40 22 45 4 4 145 145
23 24 2 2 34 30 24 25 2 2 42 38 25 26 2 2 30 25
25 42 0 3 36 28 26 27 2 2 18 16 27 28 2 2 32 32
28 29 2 2 34 30 28 41 2 2 17 15 29 30 2 2 18 16
29 40 2 2 24 24 30 31 2 2 24 28 31 32 2 2 25 22
32 33 2 2 22 20 33 34 2 2 20 25 34 35 2 2 32 30
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TaBLE 1: Continued.

! J ut] u]: Tij T]t t J uij u]l Tij T]z t ] uz] Ji Tij T]z
34 37 2 2 88 80 35 37 2 2 24 28 36 37 2 2 35 40
38 39 2 2 65 75 39 40 2 2 47 47 39 43 2 2 32 35
40 41 2 2 30 34 41 42 2 2 30 34 41 43 2 2 37 37
42 44 2 2 120 135 44 45 2 2 135 135 45 46 2 2 135 135
48 49 2 2 126 126 49 50 2 2 38 38 50 51 2 2 38 38
50 64 2 2 20 20 51 52 2 2 80 75 51 63 2 2 130 125
51 64 2 2 45 45 52 53 2 2 50 45 52 61 2 2 40 35
53 54 2 2 18 18 53 61 2 2 25 22 54 55 2 2 68 68
54 58 2 2 70 70 55 56 2 2 36 34 55 57 2 2 76 70
55 58 2 2 82 75 57 58 2 2 80 75 58 59 2 2 45 40
59 60 2 2 60 65 60 62 2 2 34 34 62 63 2 2 68 68
64 101 2 2 180 160 101 999 2 2 0 0 63 999 2 2 60 60
62 999 2 2 108 100 60 999 2 2 117 110 59 104 2 2 47 47
104 999 2 2 0 0 59 999 2 2 45 45 57 999 2 2 21 21
56 999 2 2 171 171 6 999 2 2 108 108 35 999 2 2 153 153
36 110 2 2 90 100 110 999 2 2 0 0 36 999 2 2 70 65
38 112 2 2 50 40 112 999 2 2 0 0 38 999 2 2 41 36
43 999 2 2 100 90 44 999 2 2 145 135 46 999 4 4 50 50
21 999 2 2 190 200 47 118 2 2 198 198 118 999 2 2 0 0
47 999 2 2 80 80 64 999 2 2 135 135

Source node: 0; sink node: 999.

Maximum dynamic flow value (x1000)

400 600 800
Time horizon

--- Without arc reversals
— With arc reversals

(a)

Quickest time (x100)

T T
2000 3000
Flow value

T
0 1000

--- Without arc reversals
— With arc reversals

(b)

FiGure 5: Flow value and time comparisons.

problem of evacuating people in Dasharath Stadium and
surrounding area to outside of the Ring Road in case of
auto-based-emergency evacuation.

The constructed directed network consists of 69 nodes
and 232 arcs (see Table 1). The direction of arcs is taken as
the direction of the usual flow of the traffic in the
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FIGURE 6: Number of arcs reversed.

corresponding segments. The capacities of the road seg-
ments are taken from 2 to 4 units of flow per second
according to the number of lanes. The travel time (in sec-
onds) in one of the arcs between any two nodes is considered
according to the length and that in the opposite arc is chosen
differing from it by 0 to 30 seconds (chosen randomly). The
considered data are taken only for the purpose of testing the
algorithms. The accuracy of capacity and travel time de-
mands complex technical examinations.

We calculate the maximum dynamic flow with and
without contraflow taking time horizons from as low as 5
minutes to as high as 1hour. At each time horizon con-
sidered, we find that the value of the flow after allowing arc
reversals is almost the double of that without arc reversals
(Figure 5(a)). At T =5 minutes, it is 44 without arc reversals
and 88 with arc reversals. At T = 60 minutes, the corre-
sponding values are 29,312 and 58,502.

Given a flow value at the source, the calculation of
quickest flow shows that the decrease in the quickest time
increases with the increase in the flow value. With the flow
value as low as 500, the quickest time decreases only by 7%,
which is 47% for the flow value 50,000.

With growing time horizon and growing flow value, as
well as the number of arcs, the flow occupies more and more
arcs and, consequently, the number of arcs reversed in-
creases. However, it remains fixed after some value of time or
the flow value (Figure 6(a) for maximum dynamic flows
calculations and Figure 6(b) for quickest flows).

Among the considered instances, the running time of a
maximum contraflow calculation is at most 0.013 seconds,
and that of a quickest contraflow calculation is at most 0.067
seconds. The coding is done in Python programming lan-
guage and run in MacOS 11.1 with 1.8 GHz Dual-Core Intel
Core i5 processor, and 8 GB RAM.

6. Conclusion

In this work, we introduce the contraflow problem in
which the transit time on an arc depends on the direction
of the arc; that is, the transit time on an arc may change
after its reversal. This extends the notion, in the existing
literature, that the transit time on arcs remains the same
before and after the arc reversal to the cases where the
time on arcs depends on its orientation. Presenting a
method of constructing an auxiliary network, strongly
polynomial time algorithms for maximum dynamic
contraflow problem and quickest contraflow problem
with orientation-dependent transit times are presented
for a single-source-single-sink network. In the similar
settings, for the earliest arrival contraflow problem, a
pseudo-polynomial-time algorithm is also presented. The
computational performance of the algorithms for maxi-
mum dynamic contraflow and quickest contraflow taking
a Kathmandu road network is also tested.

The presented approach is useful, particularly, in
transportation planning, where the transit time depends on
the direction of the traffic flow because of various reasons,
for example, topography of the road. When the direction of
the traffic flow in a road segment is reversed, if the capacity
permits, it is beneficial to reverse only the necessary lanes.
To address such an issue, we present corresponding al-
gorithms in the partial contraflow setting as well. Analyzing
impressive results from this research, its further extensions
to flow-dependent scenarios would be interesting
problems.
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Abstract: Network flow models have been widely applied for evacuation planning, which involves moving people from
risk areas (sources) to safe places (sinks) using some means of transportation, to optimize traffic flow in urban road
networks. The decisions related to the locations of the sinks are also important to maximize the number of evacuees
or minimize time for the evacuees to reach the safe places. In this work, we consider the problems of identifying the
optimal sink node out of a given set of possible sink-nodes in a single source network to maximize the flow value, and
that to minimize the time to transfer a given flow value to the sink in minimum time. Designing efficient computational
procedures to solve the problems, we prove that the problems can be solved with strongly polynomial time complexity.
Corresponding optimal sink location problems along with identification of ideal direction of the flow based on con-
traflow approach are also solved in strongly polynomial time. Our results are substantiated by a case illustration based
on Kathmandu road network.

Keyword — Evacuation planning, sink location, network flow, dynamic flow, maximum flow, quickest flow, contraflow

1. INTRODUCTION

Evacuation planning decisions involve the decisions related to the traffic flow on urban road networks to transfer people
from danger areas to safe places or shelters. Choosing optimal shelters out of a given number of shelters is an important
optimization problem, and is a growing research area. Likewise, reversing the direction of usual traffic flow so as to
increase the flow towards the shelters is also one of the active research problems in evacuation planning, We discuss,
briefly, some of the works done in these directions.

Sherali, Carter, and Hobeika (1991) develop a location-allocation model to choose a set of shelter locations from
among feasible locations. Their approach is a discrete minisum or median location approach, in which they minimize
the total time spent by evacuees. They use the congestion related travel time developed by U.S. Bureau of Public Roads
(BPR) (1964). Noting that the problem is N P-hard, they develop a fast heuristic which petforms well in practice and
also present exact enumeration algorithms with running time increase rapidly with the growing size of the problem.

Kongsomsaksakul, Chen, and Yang (2005) propose a bilevel model in which the upper level (representing the
planner) chooses the number of shelters and their locations from among a given set of potential locations with the
objective to minimize the total evacuation time. The lower level (representing evacuees) is a combined distribution
and assignment (CDA) which is formulated with a principle that evacuees try to travel to safe shelter with the least
travel time. They also use the travel time developed by BPR. Realizing the difficulty of solving the bilevel programming
problems analytically, they develop a genetic algorithm (GA) to solve the problem. A similar approach can be found in
Ng, Park, and Waller (2010) in which the lower level problem is a deterministic user equilibrium (DUE) (Sheffi (1985))
in which the evacuees find their shortest routes to the shelters they are assigned to.

For the evacuees who depend on transit vehicles, Goerigk, Griin, and HefBler (2014) develop an integer program-
ming model to find locations for optimal shelters along with the schedule of buses from pick-up locations to shelters.
Realizing the N P-completeness of the problem, they develop a branch-and-price approach to solve the problem. Con-
sidering the movement of transit-dependent evacuees and evacuees having individual vehicles, Goerigk, Deghdak, and
HeBler (2014) present a comprehensive evacuation plan. They formulate the problem as a multicommodity flow, mul-
ticriteria mixed-integer programming problem with the objectives to minimize the number of used shelters, evacuation
time, and the total risk exposure of evacuees. Given a risk value to each arc, the total risk value is the sum the product
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of number of people moving on the arc and risk value of the arc. They propose a heuristic solution procedure based
on Genetic Algorithms (GA) because the mixed-integer programming problem is not likely to be solvable in sufficient
time for real-world instances.

Based on network flow approach, Hefller and Hamacher (2016) present a mixed integer programming model in
which given a supply at each node of a network, and cost of opening a shelter at a node, they minimize the total cost of
the opened shelter. They present exact algorithms for choosing single/multiple sink(s), in cases when flows originating
at different nodes do not add up on edges, and sinks are uncapacitated, approximation algorithms for the cases when
flows originating at different nodes add up on edges and on the chosen sinks as well.

In case of emergency evacuation, since the traffic flow is directed towards the safe areas, the road segments on the
direction of paths towards the danger areas (sources) are little occupied or empty while the segments in the opposite
direction are over-occupied. Contraflow problems focus on addressing such situations, mathematically, to optimize
traffic flow with the ideal direction of arcs in the transportation network.

To solve a multi-source, multi-sink contraflow configuration problem, Kim, Shekhar, and Min (2008) present algo-
rithms based on greedy heuristic and bottleneck relief heuristic. Wang, Wang, Zhang, Ip, and Furuta (2013) considered
a multi-objective optimization model to minimize the evacuation time of different categories of evacuees from a single
source to appropriate (multiple) shelters and to minimize the traffic set-up time to reverse traffic flow. Their algorithm
uses discrete version of particle swarm optimization (PSO) metaheuristic. Zhao, Feng, Li, and Bernard (2016) propose
a bi-level model in which a tabu search algorithm is applied to find an optimal lane reversal plan in the upper-level, and
the lower-level utilizes a simulated annealing algorithm for lane-based route plans with intersection crossing conflict
elimination.

Apart from heuristic techniques, there are available exact analytical algorithms also. Rebennack, Arulselvan, Eleft-
eriadou, and Pardalos (2010) introduce efficient algorithms to solve the maximum dynamic contraflow and the quickest
contraflow problems in a single source single sink network. T. Dhamala and Pyakurel (2013) present strongly polyno-
mial time algorithm for the earliest arrival (also known as universally maximum) contraflow problem on a series parallel
network. Algorithms to solve the lexicographically maximum contraflow problem on multi-source-multi-sink network
and the earliest arrival contraflow problem on multi-source-single-sink network are presented in Pyakurel and Dhamala
(2015). Pyakurel and Dhamala (2017b) present a pseudo-polynomial time algorithm to solve the problem on two ter-
minal general network. These problems are solved for discrete time set up. The discrete time algorithms are converted
to continuous time algorithms by Pyakurel and Dhamala (2016, 2017a) using the idea of natural transformations in
Fleischer and Tardos (1998). Algorithms for contraflow approach for quickest flow with constant and load dependent
time on arcs can be found in Pyakurel, Nath, and Dhamala (2018a). Realizing the need of saving capacities of arcs for
other facilities during evacuation, Pyakurel, Nath, and Dhamala (2018b) apply partial contraflow technique in a network
with path reversal capabilities.

The paper is organized as follows. In Section 2, we present the necessary network flow models on which our
approach is based. We introduce optimal sink models and solution procedures in Section 3. Section 4 deals with the
identification of optimal sinks allowing arc reversals, and Section 6 concludes the paper.

2. BASIC IDEAS

In this section, we present basic mathematical tools used for developing models and solution algorithms in this work.
For modeling, we consider road segments as arcs and their intersections as nodes of a directed network. Anything that
moves on arcs is referred to as flow. The amount of flow that can enter a road segment per unit time is the capacity of
the arc and the time the flow takes to travel from one end to the other end of the road segment represents the travel
time on the corresponding arc.

2.1 Static and dynamic flows

Let N = (V, A) be a directed network where V' is the set of nodes and A is the set of arcs with |[V| = n and |A| = m.
For a node ¢ € V, we denote the set of outgoing arcs from i by A" = {e € A : e = (4,7) for some j € V}, and
the set of incoming arcs to i by A = {e € A : e = (j,i) forsome j € V}. For each e € A, b, Te denote the
upper capacity (or capacity), and travel time on e. A flow travels from a special S C V, called source nodes to another
D C V, called sink nodes. We represent such a network by N = (V, A,b, 7,5, D). If S = {s}, D = {d}, we write
N = (V,A,b,1,s,d).

A static s-d flow x : A — R is a function of non-negative values such that z(e) = z. satisfying the following.

v ifi=s
dowe— >z = —v ifi=d (1)
e€ A e€ AP 0 ifieV\{sd}

0 < =z,

IN
N

)
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The quantity v is the value of the static flow x which is the flow that goes out of the source s and reaches the sink
d. The third set of constraints in (1) states that whatever flow comes to a node other than the soutce ot the sink goes
out of it. The constraints set (2) restricts the flow in any arc exceed its capacity. The maximum static flow problem seeks
to maximize v under the constraints (1) - (2) for the solution of which there are available highly efficient algorithms
because of the special structure of the linear program stated above. For more details, see T. N. Dhamala, Pyakurel, and
Dempe (2018).

A dynamic flow z4™®

with time hotizon T' consists of a Lebesgue- integrable functions ™ [0,T) — Rxq for
cacharc e € A with 20" (t) = 0 for t > T — 7(e) and satisfies the following.

t—7(e) t
Z/ z®(0)do — > / z¥(0)dd > 0, Yt e [0,T),VieV\{s,d} 3)
0 0

e€ A e€ A

T—7(e) T
> / rI(0)do — > / 23(@)do = 0,VieV\{sd} 4
ecan 0 ec A0

0<ad(t) < b, Vec AVte[0,T). )

dyn

x¢" () is the rate of flow that enters arc e at time 6. The value of the dynamic flow 24

for the time horizon T is:

T—7(e) T
valp () = ) / aB(0)do — > / zg™(0)df
0 0

e€ Al e€ A"
T—7(e) T
= > / z2(0)do — > / 23 (0)do ©6)
e€ A 0 e€An 0

For a given T, the maximum dynamic flow problem seeks to maximize valy (z%") under the constraints (3) - (5). The
constraints (3) state that there can be a holdover of the flow in the intermediate nodes which ultimately gets cleared by
the time horizon T as stated in (4). The constraints in (5) do not allow the flow value to exceed the upper capacity at any
time. For more details, we refer to Skutella (2009). If we replace each of the integral by the corresponding summation
over the discretized set of times {0, ..., T}, we get the discrete-time version of the problem.

3. IDENTIFICATION OF THE OPTIMAL SINK

In a network with a single source, given a set of feasible sink nodes, we take a straightforward approach for the choice of
a single sink depending on the objective of the evacuation problem. If the objective is to send as much flow as possible,
we choose the sink which maximizes flow value. Likewise, when a given flow value is given, we choose the sink so as
to minimize the time for the flow to reach the sink.

3.1 Optimal sink to maximize the flow value

Definition 1 (MaxStatic sink, MaxDynamic sink). Let N = (V, A, b, 7, s) be a network with a set of feasible sinks
D c V\ {s} and let vs1a:(d), 'l}gyn . (d) denote the value of maximum static flow, and maximum dynamic flow with
time horizon T, respectively, from s to d € D. We call the node dstqr = arg maxge p{vstat(d)}, the MaxStatic sink
and dgyna = arg maxdep{vgyna (d)}, the MaxDynamic sink.

Example 1. We consider an evacuation network in Figure 1. Let the source node be s and the set of feasible sinks
D = {dy,ds,ds}. 1f node dj is taken as the sink, the maximum static flow value is 6 (4 via path s — dj, 1 each via
§ —do — dy,and s — dy — d3 — dj). The dynamic flow value with 2 as the sink and discrete time hotizon T' = 3 is 2
(1 via s — dg — dy twice). The values corresponding to other sinks and time horizons ate listed in the following table.

So, one can easily conclude that ds¢qr = 4 and dZyna =3, dZyna =2, d<1ig2;na =4.
d Ustat (d) vgyna (d) Ugyna (d) Uéina (d)
dy 6 2 30 54
ds 4 9 28 44
ds 7 1 28 56
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3,1 3,4
Figure 1: Evacuation Network with arc labels capacity, travel time

Now, we present mathematical programming formulation to identify the MaxStatic sink. We consider a network
N = (V, A, b,7,s) with a set of feasible sinks D. For the modeling purpose, we consider that there is only one arc
incoming to each d € D. This does not restrict the general case because we can always add a node d’ to V', and (d, d’)
to A such that 7(d,d’) = 0,b(d,d') = oo and replace d € D by d’ so that d is identified with d’. Practically, infinite
capacity of (d, d’) can be replaced by Y
{dv, ds, d3}.

ec An be. Figure 2 shows such a network transformation in which D becomes
d

Figure 2: Transformation of the network in Figure 1

Let A" = {(i,d) € A : d € D}. We present the problem of finding MaxStatic sink as a mixed binary integer
formulation as:

max > e (7a)

ec A’
Zaje—er = 0,VieV\({stuD) (7b)
eE A" ec AP
Te < be, Ve€ A\ A (79)
Te < beYe, Ve € A (7d)
oy =1 7e)
ec A’
ye € {0,1} (7f)

The objective (7a) maximizes the flow entering to the sinks. Because of (7d)-(7f), the flow will be directed towards
only one sink. Constraints (7b) are mass balance constraints in the intermediate nodes. (7¢),(7d) are capacity constraints.
The constraint (7e) chooses only one sink out of feasible sinks.

In the constraint set (7d), since b, may not be in {—1, 0, +1}, the matrix associated with the constraints is not
totally unimodular. Thus the linear programming relaxation of the above integer programming may not give the integral
solution. However, if y., e € A’ is bound to be binary, we have the following observation.
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Theotem 1. If b, € Z, the mixed integet programming (72)-(7£) has all integral solutions.

Proof. Let I'Pl denote the set of the column vectors of the |[D| x |D| identity matrix. Because of our assumption,
indegree of each d € D is 1, and hence the solution set of the constraints (7¢) and (7f) is IPLAfy = [y, - e € A,
then the column vector y has exactly | D| components. Ifa fix y € I IPlis chosen, the mixed integer programming
problem (7) becomes a linear programming problem. Since |I'P!| = |D|, MIP (7) can be solved by solving linear
program (7a-7d) at most | D| times.

Further, let the matrix equation Max = 0 represent the constraints (7b). If € has both of its ends in V'\ ({s} U D),
then the column of M corresponding to T, will have exactly two entries 41, —1. Each of the other columns of M
corresponding to . with an end of e in {s} U D will have exactly one entry cither 1 or —1. This shows that M is
totally unimodular. Since the polyhedron {# € R™ : Mz = b,0 < z < u} with totally unimodular M and integer u
is an integral polyhedron, we can get all integer solutions of the mixed integer programming (7) if b, € Z,Ve € A. O

The above is particularly important, because most of the network flow algorithms use integrality of flow to develop
efficient algorithms. We present a straight-forward procedure to identify MaxStatic sink in Algorithm 1 which iteratively
chooses an element d € D, finds the maximum static s-d flow value, and selects d as the MaxStaic sink if the flow-value
is improved. When the iteration ends, the algorithm returns the MaxStatic sink and the corresponding static flow.

Algorithm 1: Locating the MaxStatic sink

Input : Directed network N = (V, A, b, s), the set of possible sink locations D
Output: Optimal sink d*, the corresponding static flow x

1 curr_mazr_v = —1

2 ford € D do

3 new_max_v = Vsqt(d)

4 if new_max_v > curr_max_v then
5 d*=d

6 CUTT_MAT_v = Nnew_maxr_uv

7 T = corresponding static flow

8 end

9 end

10 return d*, x

The practical running time of Algorithm 1 can be improved by finding vstat(d) in Line 3 only if ) Al be >

curr_max_v in the network without the transformation mentioned in Figure 2, and exiting the for loop and returning
das d* if Vsae (d) = Zeerm be.

Algorithm 1 leads to the following important implication.

Theorem 2. The problem of identifying MaxStatic sink can be solved with strongly polynomial time complexity of

O(nm|D]).

Proof. Let C be the complexity of a maximum static flow calculation. Since Algorithm 1 terminates after | D| iterations
and Line 3 calculates a maximum static flow value in each iteration, the complexity of the algorithm is O(C|D|). Using
the algorithm of Orlin (2013), the maximum static flow calculation can be done in O(nm) time, where n, m denote the
number of nodes and number of arcs in V. Hence, Algorithm 1 solves the problem in O(nm|D|) time. This proves
the assertion.

Given a time horizon T, Ford and Fulkerson (1962) showed that for a dynamic maximum flow problem, the
maximum flow can be obtained by temporally repeating the static flow. The following result, for the continuous time
case, connects the dynamic flow with its static counterpart. For the discrete-time version, time T is teplaced by 7"+ 1.

Lemma 1 (Fleischer and Tardos (1998); Skutella (2009)). Let  be a feasible static s-d flow with value v, then the value

of the cortesponding temporally repeated dynamic flow is equal to Tv — ) 4 Tee.

Using the result in Lemma 1, we can replace the objective (7a) by Y c 4 TZe — D .c 4 TeTe to obtain the
MaxDynamic sink, in continuous time setting. In the discrete time setting, we can just replace T" by T' 4 1. The result
analogous to that in Theorem 1 is valid in this case also.

Replacing vstqt(d) by vC:len . (d) in Line 3, we can adapt Algorithm 1 to identify the MaxDynamic sink.
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Theorem 3. The problem of identifying MaxDynamic sink can be solved with strongly polynomial time complexity of
O((mlogn)(m + nlogn)|DJ).

Proof. Foragivensink d € D, let N’ be the network obtained by adding an arc (d, s) to N with b(d, s) = oo, 7(d, 8) =
—T in a continuous-time setting (in the discrete time setting, we take 7(d,s) = —(T + 1)). Assuming that there is
no directed path from d to s in N, let « be the the min-cost circulation in N’, then as a result of Lemma 1, the
restriction of « to N is the temporally repeated static flow, with value v, cortesponding to the maximum dynamic flow
and v}, (d) = Tv — 3 4 TeTe (in discrete-time setting, vg,,.,(d) = (T + 1)v — 3 4 TeTe). As minimum
cost flow problem, using enhanced capacity scaling technique, can be solved in O((m logn)(m +nlogn)) time (Orlin
(1993)), and the MaxDynamic sink can be identified iterating over elements of D, we get the required result. O

3.2 Optimal sink to minimize the quickest time

Given supply F' at s, the quickest flow problem seeks to find the dynamic s-d flow which has the value F' within the
minimum time horizon. The following result is crucial in this regard.

Theorem 4 (Lin and Jaillet (2015)). The quickest flow problem in N = (V, A, b, 7, s, d) with a given supply at $ can
be formulated as the following linear programming problem

F+)  caTe e

min " (82)
v, ifi=s
Sae- Y we = v ifi=d (8b)
e€ A ec Al 0, otherwise
0 <w < beVeeA 8

Progf. Let x be a feasible static s-d flow with value v. Then the value of the corresponding dynamic flow with time
horizon T'is Tv — )

horizon T as:

ccA TeTe (see Lemma 1). So, we can formulate the maximum dynamic flow problem with a time

max Tv — Z TeTe (9a)
ecA
v, ifi=s
Z Te — Z Te = —v, ifi=d 9b)
ec Ay ec A} 0, otherwise
0 <z < b.Vee A (9¢)

Let (T) = maxTv — ) . 4 TeTe under constraints (9b)-(9c). Then 1(T') is non-decreasing function of T
(Burkard, Dlaska, and Klinz (1993)). So, the quickest flow problem with a given supply F' is equivalent to finding the
minimum time 7™ such that (T*) > F. Hence, the quickest flow problem can be formulated as:

min T (10a)

Tv-> 7w > F (10b)
ecA

along with (9b)-(9¢). The constraint (10b) can be reshuffled as:

F ete
T> M (11)
v

in which v # 0 because if v = 0, no flow can be sent from the soutce to the sink. Since (9b)-(9¢) do not involve T,

F+Ee€A Tele
v

we can replace T in (10a) with and the result follows. O

Given a source s and a supply F), if a sink is to be chosen from a given set of feasible sets, then we take a point of
view to choose the sink which minimizes the quickest time.
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Definition 2 (Quickest sink). Let N = (V, A, b, T, 5) be a network with a set of feasible sinks D C V and let T (d)
denote the quickest time to transport the flow value of F' from s to d € D. We call the node arg minge p{T* (d)},
the Quickest sink.

We can adapt the mathematical formulation given in (7), replacing its objective by (8a) where v = > __ 4/ Ze.
To linearize the objective (8a), we can introduce a new variable 2/, = /v and adjust the constraints accordingly
converting the problem into mixed binary integer linear program.

We present a simple procedure to identify the quickest sink in Algorithm 2. The algorithm iteratively chooses an
element d € D, finds the quickest time to send F' from s to d, and selects d as the Quickest sink if the quickest time
decreases. When the iteration ends, the algorithm returns the Quickest sink and the static flow corresponding to the
temporally repeated quickest flow.

Algorithm 2: Locating the Quickest sink

Input : directed network N = (V, A, b, s, 7), supply F at s, the set of possible sink locations D
Output: optimal sink d*, the corresponding static flow

1 curr_quickest_time = oo

2 ford € D do

3 new_quickest_time =TT (d)

4 if new_quickest_time < curr_quickst_time then
5 d*=d

6 curr_quickest_time = new_quickest_time

7 2 = corresponding static flow

8 end

9 end

10 return d*, x

On the basis of Algorithm 2, we have the following result.

Theorem 5. The Quickest sink can be computed in strongly polynomial time complexity of O(nm? log? n)| D).

Proof. There are | D| iterations in Algorithm 2 in each of which it calculates the quickest flow. Saho and Shigeno (2017)
adapted cancel-and-tighten algorithm of finding minimum cost flow to compute quickest flow, which has the complexity
of O(nm?log? n). Hence, Quickest sink can be identified in O(nm?log? n|D|) time. O

4. OPTIMAL SINK WITH ARC REVERSAL STRATEGY

4.1 Contraflow approach

The contraflow approach reverses the direction of necessary arcs to optimize the flow in a directed network. The
common procedure to do so is to solve the corresponding problem in, what is known as, an auxiliary network. The

auxiliary network of N = (V, A, b,7,s,d) is N = (V, A, b, 7, 5, d) where

A={(i,7): (i,7) € Aor (j,i) € A}

and for each (7, j) € A,

b(ij) = (i) +b(j )
. T(i,5) if(i,j) € A
7(.7) = { T(]j) other{vise

in which we consider b(%, j) = 0 whenever (i,5) ¢ A, and vice versa. Figure 3 is the auxiliary network constructed
for the network in Figure 1.

4.2 Optimal sink with contraflow

Because of the change in capacity of the arcs, the decisions related to optimal sink also change if we apply contraflow
approach. Example 2 illustrates this fact.
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7,4 5,1
7,4 5,1
21 21 @
6,1 3,4
6,1 3,4

Figure 3: Auxiliary network of the network in Figure 1

Example 2. Consider the network considered in Example 1. To allow arc reversal, we construct the auxiliary network
as depicted in Figure 3. Taking s as soutce, if d = dj, the maximum static flow value is 12 (7 via s — dy, 3 via
§ —dy — ds — di, 2 via s — da — dy). The corresponding values with d = 3,4 are 11 and 8, respectively. Thus
MaxStatic sink allowing lane reversals is the node 2 while it is node 4 without allowing arc reversals with maximum
static flow value 7 (see Example 1). Considering 2 as the sink, the maximum static flow x allowing arc reversals is given
in the following table.

(& (S,dl) (S,dg) (dl,S) (dl,d3) (dl,dg) (dQ,S) (dg,dl) (dg,dg) (d3,d1) (d3,d2)
z(e) 7 5 0 0 0 0 2 3 3 0

Since z(s,d1) > b(s,d1),z(s,d2) > b(s,d2), x(d2,d1) > b(da, d1), z(ds,d1) > b(ds, d1), the atcs to be reversed
are: (dl, S), (d27 S), (dl, dg) and (dl, dg)

Given a network N = (V, A, b, 7, s) and set of feasible sinks D, to identify the MaxStatic sink, MaxDynamic
sink, Quickest sink allowing arc reversals, we solve the corresponding problem in N. We present Algorithm 3 in which
the inputis N = (V, A, b, 7, s) and a set of feasible sinks D. For the calculation of the quickest sink, the supply F
at the source s is also be given. In Line 1, the the auxiliary network N = (v, A, B, 7,8) is constructed. In Line 2,
depending on the objective, MaxStatic sink, MaxDynamic sink, or Quickest sink is identified as described in Section 3.
The corresponding static flow  is also calculated. In Line 3, = is decomposed into paths and cycles and cycle flows
are removed so that the set of arcs to be reversed in Line 4 is well-defined. After the removal of cycle flows, if an arc
in A has flow value more than its otiginal capacity, its opposite arc will be reversed. If the solution shows any positive
flow in any arc not in A, then the corresponding opposite arc is also reversed. In this way, Line 4 gives the set of arcs
to be reversed.

Algorithm 3: Locating sink with contraflow

Input : directed network N = (V) A, b, 7, s), the set of possible sink locations D (and supply F at the
source § in case of Quickest sink) with arc reversal capability

Output: optimal sink d*, set of arcs to be reversed, cotrresponding static flow x

Construct the auxiliary network N.

Solve the corresponding problem in N to find the optimal sink d*, and the corresponding static flow z.

Decompose x into paths and cycles and remove cycles.

R={(j,i) € A:x(i,5) > b(3,5)if (i,5) € Aorx(i,5) > 0if (4,75) ¢ A}

return d*, R, x.

B W N =

Theorem 6. The problems of identification of MaxStatic sink, MaxDynamic sink, and Quickest sink allowing arc
reversals can be solved in strongly polynomial time with the complexity of the corresponding problems without allowing
lane reversals.

Proof. 1n Algorithm 3, the auxiliary network, in Line 1, can be constructed in O(m) times. Line 2 finds MaxStatic sink,
MaxDynammic sink, or Quickest sink in the auxiliary network depending on the problem. So, the complexity of Line

2is O(C|D|) where C'is

(i) O(mn), the complexity of the maximum static flow calculation, in case of the MaxStatic sink
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(i) O((mlogn)(m + nlogn)), the complexity of the minimum cost flow calculation, in case of the MaxDynamic
sink

(i) O(nm? log2 n), the complexity of quickest flow calculation, in case of the Quickest sink

The decomposition of a static flow into paths and cycles can be done in O(nm) time (see Ahuja, Magnanti, and
Otlin (1993)). So the time complexity of Line 3 in Algorithm 3 is O(mn). The construction of R in Line 4 requires
O(m) compatisons. Hence, the overall complexity of the algorithm is dominated by the complexity of Line 2, which
is O(C|D]). This proves the assertion.

O

5. CASE ILLUSTRATION

As an illustration, we consider Kathmandu road network within Ring Road only with major road segments (cf. Figure
4). We take the node adjoining Tundikhel area (denoted in the figure by 24) as the source and Kalanki (8), Balaju (9),
Gongabu (11), Narayan Gopal Chowk (12), Gaushala (45), Koteshwar Jadibuti (44), Satdobato (38), Ekantakuna (39),
and Balkhu (43) as possible sinks. To implement auto-based evacuation planning, we take the capacities of arcs between
2 cars per second to 4 cars per second depending on the width of the segment. The direction of the usual traffic flow
is taken as the direction of the arc. The time related to an arc is taken using Google Maps.

R
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Figure 4: Kathmandu network with (a) Node 11 as MaxDynamic sink (b) Node 45 as MaxDynamic sink with contraflow

Google

Considering a time horizon T' = 1 hout, we find the Maxdynamic sink as Gongabu(11) with the dynamic flow
value of 12,120 cars. However, if we allow arc reversal, the Maxdynamic sink is Gaushala(45) with the corresponding
flow value 27,360 cars. If we take a time horizon of T' = 2 hours, the sink locations with and without arc reversal are
respectively the same as those of T = 1 hour with flow values 33,720 and 70,560.

The Quickest sink locations with different values of " are listed in the following table.

Without contraflow With contraflow
F Quickest sink | Quickest time (sec) | Quickest sink | Quickest time (sec)
1,000 Balaju (9) 1,160 Balaju (9) 910
10,000 | Gongabu (11) 3,247 Gaushala(45) 2,150
20,000 | Gongabu (11) 4913 Gaushala(45) 2,987
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6. CONCLUSION

In this work, the problem of identification of an optimal sink from among a given set of uncapacitated sinks is considered
with and without allowing arc reversals, with different aspects of network flow, viz. maximum static flow, maximum
dynamic flow, and quickest flow. Presenting the solution procedures, it is proved that the problems can be solved in
strongly polynomial time. The problem considered is particularly important in case of evacuation planning when a
single shelter has to be chosen from among given shelters of sufficient capacities. One can use MaxStatic sink, when a
maximum number of evacuees are to be sent as one wave, MaxDynamic sink, when the maximum number of evacuees
are to be sent within a given time horizon, and Quickest sink when a given number of evacuees are to be evacuated as
quickly as possible.
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Introduction BEP with Sufficient Buses

Every human activity is directed towards saving life or enhancing it. Among the various factors which put life in Although BEP is crucial for planning evacuation for min-
danger are natural or human-created disasters. To save human life in such situations, it is imperative to evacuate imum evacuation time, it is difficult to solve, becuase
buses move from pick-up nodes to shelter, between pick-
up nodes, from shelter to pick-up nodes, and between
as per requirements, e.g. maximum flow problem, lexicographic flow problem, quickest flow problem, earlies arrival shelters. To make the network structure simpler, the
flow problem, time dependent problem, contraflow problem, etc. (Dhamala, 2015). idea used by Hua et al. (2014) can be applied in BEP.
Dividing an evacuation in several evacuation zones, they
estimate the number of buses required at a pick-up lo-

Bus Evacuation PrOblem, BEP cation representing a zone by % where V!, is
the number of auto-vehicles in the zone, a is the average
no. of occupants in an auto-vehicle, and b is the capacity

@v® of a transit-vehicle.
\ Tyip1 In this way, if the number of buses made available in
‘® @ BEP becomes D
Y I=0
Q
@A® and if the yards are close enough to the pick-up locations,

the BEP network can be simplified to the one given in
figure 2.

people to safe places. Evacuation planning is studied using mathematical models expressing them as network problem

Fi 1: BEP network
igure networ & ®

el

Most of the evacuation problems studied so far address auto-based evacuation, or building evacuation (Hua, Ren,
Cheng, & Ran, 2014; Bish, 2011). To address the need of the population which depends on the public vehicles, © ) '
Bish(2011) devised the evacuation problem as a bus evacuation problem (BEP). The solution of BEP gives the routes

to be followed by a given number of buses and number of evacuees to be assigned to particular bus so that the ® ®
evacuation time is minimized. Although it is based on well-known vehicle routing problem (VRP), it differs from
traditional VRP and other similar evacuation models in that it minimizes the time of the vehicle which takes the
longest time for evacuation while most of the other models use minimum cost flow model which minimizes the total
cost of evacuation. The fact that BEP surpasses the minimum cost problems in minimizing the evacuation time can
be realized by the following ordinary observation

Figure 2: Simplified BEP network

Moreover, if the shelters are uncapacitated, the number
of buses calculated, in this way, is optimal.

14+424+7=14+4+5

Heuristic Solution

To find a quick feasible solution to BEP with sufficient
number of buses, the following heuristic (suggested by
Bish(2011) with necessary modifications) can be used.
The feasible solution can be improved using other opti-
mization techniques.

Although the sum is the same, the maximum of the constituents is smaller in the second.

Mathematical Model of BEP

The BEP is modeled as a network (N, A) where N, the set of nodes is the union of Y, the set of yards, P, the set of
pick-up locations, and S, the set of shelters. The set of available buses with equal capacity @ is denoted by V which is
the union of the set of buses available at an yard ¢, V;’s. D; denotes demand (number of evacuees) at the pick-up node
j, and Cj, the capacity of a shelter 7. The travel cost along the arc (i, j) is denoted by 7;;.The decision variables are
x;’;t, b;”t. x;’;t is a binary variable which equals 1 if trip ¢ of a bus m traverses arc (4, j), whereas b;-’“ is the number
of evacuees from node j assigned to (or, if j is a shelter, released from) bus m after trip ¢.

Stepl Produce a list of buses sequenced in nondecreas-
ing order of their total number of movements from
a yard to a pickup location plus the movements
from a pickup location to a shelter, and then fur-
ther sequenced by the travel costs of the routes

Minimize Teypqe (1)
- assigned to each bus, breaking ties arbitrarily.
subject to: Tevae > S o mgalt, YmeVv (2) Step2 Denote the first bus in the list as bus 4. If bus
(i,j)€A t=1 E 7 is at a pickup location, route it to the nearest
ot = > z;;c(wl)’ ViePmeV,t=1,...,T—1 ® B shelter with sufficient remaining capacity, and if
i:(i,j) €A k:(j,k)EA bus ¢ is at a yard, route it to the nearest pickup
location that has remaining evacuees. Once there
mt m(t+1) . . _ s
) Z Azza 2 . ; Azyk ; ViESmeVii=1,... ,T-1 (4) pick up as many evacuees as the vehicle capacity
HEDE IS allows. Update the list of buses.
mto< o =1...,T . .
(,Z):eA Tij - 0 VB @56 g ®) Step 3 Go to Step 1 and continue until all evacuees are
Ty .
! in shelters.
et = 1, Vi€Y,j:(i,j)EAmEV; (6)
it = 0, VieY,j:(i,j)EAmeV,t=2,...,T (7) C lusi
mT ; S onclusion
z;; = 0, VjePi:(i,j)eAmeV (8)
b;m < z Qw?;t’ ViEN,meV,t=1,...,T (9) If sufficient number of buses is available, the BEP net-
(i) eA work gets simplified reducing the movement of buses
t . t . from shelter to pick-up nodes, and between pick-up nodes
v = Z 26 =33 <Q YmeVie=1,...,T (®) making it relatively easier to solve.
JEP I=1 kesSi=1
T

S>3t < ¢y, VieS (11)
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BEP Variants

Realizing the importance of BEP, Goerigk, Griin, & Hefler (2013) present a simplified version of it assuming the ACkHOWledgementS

number of evacuees to be equal to the integer multiples of bus capacities, and considering all buses to be located at a I am grateful to Prof. Dr. Tanka Nath Dhamala for
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time the evacuation begins with aforementioned assumptions. Gupport.
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