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Abstract:
Shortest path problems in networks constitute a branch of optimization theory wherein system network
models with paths which are characterized by path lengths are of concern.

This work is an extension of the classical shortest path problem; here additional cost constraints are
imposed on the network model.

A dynamic programming solution approach is first formulated. It is solved by an iterative scheme in
which the cost bound variable is incremented by a unit at the end of each iteration where the shortest
paths with path costs not exceeding the cost bound variable are found. The concept of "stepping cost" is
introduced representing the path cost at which a change of shortest path length occurs. A theorem is
proved on the procedure to locate the "immediate stepping cost" and the associated stepping-cost path
length; thus, an acceleration of the iterative scheme is feasible. As a result, a combinatorial algorithm is
developed with computational effort being the order of the square of the number of stepping costs.

Further extensions to networks with more than one path cost constraint are presented.

The constrained shortest path algorithms are applied to flow networks and to networks with
probabilistic weighted branch costs. FORTRAN computer programs are given to implement the
algorithms.
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ABSTRACT

Shortest path problems in networks constitute a branch of optimi-
zation theory wherein system network models with paths which are
characterized by path lengths are of concern.

This work is an extension of the classical shortest path problem;.
here additional cost constraints are imposed on the network model,

A dynamic programming solution approach is first formulated. It
is solved by an iterative scheme in which the cost bound variable is
incremented by a unit at the end of 'each iteration where the shortest’
paths with path costs not exceeding the cost bound variable are found.
The concept of "stepping cost' is introduced representing the path
cost at which a change of shortest path length occurs. A theorem is
proved on the procedure to locate the "immediate stepping cost' and
the associated stepping-cost path length; thus, an acceleration of
the iterative scheme is feasible. As a result, a combinatorial
algorithm is developed with computational effort being the order of
the square of the number of stepping costs.

Further extensions to networks with more than one path cost con-
straint are presented.

The cbnstﬁained shortest path algorithms are applied to flow
networks and té networks with probabilistic weighted.branch costs."
FORTRAN computér programs are given to implement the algorithms.
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CHAPTER 1

INTRODUCTION ‘AND PRELIMINARY CONCEPTS

1.1 Introduction

Because of the existence and availability of digital computers, the
past few deqades have seen a rapid gro@th in the applicéfion of scienti-
fic methods to solve.problems for which there was Virtuail§ nq'hoﬁe of
solution before. Optimization theory has .emerged as a very important
discipline common to maﬁy diverse froblem areas.

Loosely speaking, optimization can be defined as finding the best
way to carry out an action or to produce a result. More accurafely;'it
can be said that one wishes to define a system of some type, to identify
its variables and the conditions they must satisfy, to define a measure
of effectiveneés of the'system;'énd then to seek the state of the system
that gives'thejﬁost desiréble measure of effectivene%s.

Problems én optimal control usuall§ involve a m?asufe of effective-
ness in the foém of a time integral, and their solutién requires that a
set.of Boﬁndar&—value equaﬁions be solved, in genérai. “With appfopriate
modifications, the con£r01 problem can often be boééd such .that the scope
of solution methodsincludes dynamic programming. Thé problem of finding
a minimal value of a function of several variables requires'éhe appli-
cation of mathematical Bpogramming. ‘When only 1inea¥ algebraic equa-
tions are invojved in the optimizing function and comnstraints, 1inea;'

programming is*used; otherwise, nonlinear programming is applicable.

E-
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The Simplex Method, originatgd by G. B. Dantzig,[i], is a wideiy
used linea? programming method. Recent research has shown that largé
problems are likely to be deéompésable into a number of émaller sized
linear éptimization problems; problems with several thousandhvariables
and constraints have been sol&ed succegsfully.

Nonlinear programming éoluti?ns are found through various search
téchniques. Concepté such as steepéSt descent, the Lagraﬁge multipliér,
Newton—-Raphson search, and conjugate—direétions are iﬁcorporatedlin some
of the popularly used methods [35].

Dynamic programming, originated by R. Bellman [2,3], is applicable
when the system can be modelled as a multistage decigion process where
a recurrence relation is obtained to relate the optimal decision of one
stage to that Qf fhe néxt,'sé that the ?emaiﬁing Qecision is expfessible
in terms of th% previous decision and the state of t@e system. Whereas |
both linear ani’nonlinear programming are suitable féé sbiviﬂg dystents
described by well-béhavéé funcfions of the system stdte, dynamic pro-
gramming is well éuited for problems with discontinuéties because of
the discrete nature of the technique.

0f all thé-sysfem optimization problems, network optimization has
been considereé as a highly important subdiscipline. In general, all

’

problems in the field have the following in common: They comprise

.

components and ' parts which are interconnected, and the interconnection

3 2

2

can be describéﬁ by a graph. The comnstituents or vaﬁiables in the

N

’
o
~




3

networks aré interdependent .yet some of them are loosely coupled, fhus
allowing simpiified solution. -Certaiﬁ constraints and goals are pre;
scribed.. The objecfive is, By aﬁd large, the optimizatibn of such items .
as speed, cost, or,reiiability. | |

in transportation networks where'commoﬁities'are transported.throﬁgh
the network between specified pairs of source and destination nodes, |
the maximum flow problem- [4] has an objective to find the optimal flow
pattern so that as much flow as possible can be shipped Qithout éausing‘
an overflow of the network capacity; the minimum cost flow pfoblém [5]
concerns ﬁhe cést of shipping as the measure of effectiveness when a
set of flow requirements between the source and destination pairs is
p?escribed. The placeﬁent of power lines [6], pipelines [7,8] are
special kinds_@f‘Steiner’s proBlem whefe the objective is to minimize
the total inteéeonnection length (6r cost) subject to a limited budget. -

‘As sméll %ize products are in continuous demand;‘the placement of
logic units, tﬂe intercbhngctidn of wires t9,10], apé ﬁhe ordering of
logic boards [1}] of complicated electronic devices to minimize total
wire 1éngth becpme‘nontrivial problems for which onl;_heuristi; solu~-
tion methods exist at present. . ;

Computer n;tworks, which link data processors at differént loca~-
tions fo form communication netﬁorks, are used to fac;litate high speed-
informatioﬁ hanéling and transmisgion in additién to feSOurce sharing.

Rapid advances §12,13,14,15,16,17,18,19,20] havé:beenlseen in oﬁtimizae




4
tion‘objective areas such asufiow control, roufing, messége”switching,
delay, and reliability.

The problem of‘finding shortest paths in networks is a type of-
multistage decision.process ﬁhere the dynamic programming solution
approach hag been most efficient [21,22]. The problem first appears as
a commuting problem_[éé] in which given a road map the éhortest route
from one city totaﬁofher is sought. 'Under appropriate definitions,
the shortest path has been used as an analytic tool to relate network
performance; fo; example, packets or messages are'forwarded to their
destinations along the "shortest" route [24], "shortest" in the sense of
minimal time-delay [16], maximal reliability [25,26]? or maximal utiliza-
tion of network capability [27]. The ordering 6leogic boards in a
complicated electronic system, soO that the total interconnection wire
length is miniﬁ;zed, Furns out to be a problem of fiﬁding the shor;est
path befween alipique pair of source and sink nodes éf a ﬁétwork model
[11]. |

Shortest pgths with special features have been s;udied in some
wdrks. In [é8,29],'consideration is given to the shoitest path'digtri;
bution in a proéabiliétic weighted network; in [30], Fhe shortest path
problem is formélated in a network with time-dependent weights; in [31],-
a study that co%responés to an optimal traﬁeling scheme through a trans-

portation network with time restrictions for the accessibility and

parking on certain nodes is treated; the problem of finding shortest

.

ivy




5
péths that must pass through a given subset of nodes is discussed iﬁ _
[32]; and in [33], the optimal fOute to traverse a road network with
penalties or prohibitions in mgking a turn is found as aﬁ_application of
the shortest path problem.

In this thesis, shortést paths that satisfy a constraint are
treated., Section 1.2 introduces the problem of finding the constrained
sho?test path in a network, with the'dynamic prégramming'fofmuiatioﬁ
stated in Section 1.3. Section 1.4 cites some of the basic grépﬁ
definitions. Pertinent history and some of the solution approaches for
‘the unconstrained sﬁortest path problem are listeélin Seg#ions 1.5 and

1.6.- The contribution of this research work is‘outiined in Section 1.7.

1.2 Fundamental Definitions

A network G(V,B) of n nodes and m branches is characterized by the

set of nodes V, and the set of branches B; where each member of B
,éonnects a distinct pair of nodes in V. Let vi be the ith node, and bj

be the jth branch, so that V = {vl, V) eees vn}, B=1{b, b

l’ 2’
Let (i,j) denote a branch bq if v, is the initial node of bq, and
vj is the terminal ndde of bé. In a directed network, bq is said to be

1 R .
directed from vi'to vj; if the network is undirected, bq is said to be

incident at A and vj.
A weighted network is one in which numbefs;.called weights, are’

associated with the branches of the network.-'Throughout'this work,

Lt

-o-; b }o :
m




6
each branch (i,j) of B is assumed to be assigned a pair of W.eights,'dij
and'hij, represented by Wij = (dij’hij)’ which we call the length gnd‘
cost of (i,j),‘respectively.‘ In real networks, the weights may repre-
sent things such as distance.(wire, roa&), amount of f;ow (cpmmpdity),
cost, capacity (road, communication channel),'probability measure.(reli—

ability), or delay (time to traverse the brangﬁ).

A chain is a sequence of nodes and branches, say v, ’bl’ vi',bz; a;.;

: . 1 2 )
v, sb. ., Vv, , where each branch b, incidents at v, - and v, , J = 1,
i1 k-1 1k o N lj+1 lj ‘
2, «vey k-1. A loop is an unidirectional chain where il = ik. A path 7 .

is an unidirectional chain where the nodes ére distinct., |m| is used
to denote the lengtﬁ of m which is the sum of.the lengths of the con-
stituent branches. C(m) is used to denote the cost éf 7 which is the
sum of the costs of the constiﬁuent branches. |

5 is a path from node i to node j. When
R .

An i~j pafh, denoted as ﬂi
paths from a cdmmon initial node, say node i, are under consideration,
s rgpresents a 1»j path. ,’

A network G(V,B) is said to be connected if, for any node pair v,
and vj, an i»j path exists. |

A tree of wundirected network is a subset of branches thgt connects -
the set of nodes V aﬁd that has the propert& that one and only one path 
exists between each pair of nodes. ‘

A cut (X,X) is the se£ of branchés (i,3) where i € X, j'é X, and

X is a subset of V with X dénoting its node complement V-X.
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In Fig. 1.1, a directed network G with 5 nodes, and 8 branches, is
shown. G is connected. The branches (1,5), (4,5), (5,2) are undirected.
The set of 1+5.-paths are {(1,5)} 1(1;2),(2,5)}; {(1;2),(2,3),(3,9)},
{(1,2),(2,3), (3,4, (4,5} If X = {v;}, X = {v),v,,v,, v}, (XX =

{(192))(1’5)}- If X = {V19V4}’ (X’i) o {(1’2)’(1,5)s<495)}-

s

Fig. 1.1l. Illustration of graph fundamentals.

1.3 The Problem Statement

Given a directed network G(V,B), a set of length weights {dij},+
a set of nonnegative cost weights {hij}, and a nonnegative constant c,
find the set of shortest 1-i paths LA 1 w2 gl ey in, - 1f they exist,

such that C(wi) < ¢, for all 1 # 1.

If {ni » My s saey T, } represents the set of 1+i paths, and 7, is

1 2 q
the shortest 1-i path such that C(ni) < ¢, then the length ]nil of m,

+The branch lengths may be negative. However, a practical assump-

tion is that all loop lengths must be nonnegative.




is such that

Iﬂil = minimuﬁ{]ﬁi l, such that C(1r:.L ) <cl (1-3-1)
S e E

Equation (1~3-1) containsua minimizing operation that selects the

minimum value of |wi l for ﬂi that satisfies the path cost requirement
k| ]

to be the shortest 1-+i path length.

Intuitively, one may find the optimal path by straightforward path
enumeration.' However, when the size of the network is large, which is

quite usual for practical network models, a  large number of feasible

. ' . ' . t
paths exist, and naive path enumeration may become a tedious task.

1.4 The Dynamic Programming Formulation

The principle of optimality, when applied to the problem in

Section 1.3, ylelds a set of equations,it

(o) |

= minimgm .{dts + [wt(c—hts)[},'for 8§ =2, 3, sees 1 |
t#s,htsfp )
(1-4~1)
m )] =0 L (-4-2)
1 .
Asubject to the condition,
Ins(c)l j_lns(c')], for .c' <c, 8=2,3, «uop,m o (1-4-3)

TFor a network with n nodes, -the number of paths betweeén a pair of
nodes with n-2 intermediate nodes may be as large as. (n-2)!.

TTA derivation of equation'(1—4—l) is presented in Chapter II.




g
where ¢ 1s a nonnegative constant, énd ﬂs(c) is the shortest 1-s patﬁ
with.a path cost that is no bigger than c.

Equation (1-4—1)‘is a set of n-1 equations which relate eaqh’of the
optimal’ 1+s paths to the rest of‘the.optimal paths as a functionfof the
cost bound c . Equation.(l—4—2) simply poigts out'the fact that the o
optimal path from node 1 to itself is a trivial path wifh ;ero path
length. Inequality (1—4—3) is a sta;émént of.the fact that'the optimal
1+s paths are nonincreasing functions of tﬂe'cost bound variable c.

The multistage decision process of finding the shortest paths is
such that whatever the inifial cost bound c (s;ate) and the las£,inter—
mediate node (decision) are, the remaining decisions of intermediate
nodes must confribute~an‘optimal policy with regard to the cost bound
resulting from the decision of the last intermeciiate»node°

If éli branch costs of the network assume éefo value, éldegenerate‘
problem results: The unéonstraingd 1+s'shortest paths ﬁsfs are soﬁght.

Equations (1-4-1) and (1-4-2) become

minimum{d__ + |7 |}, for s # 1 ©(1-4-4)
t#s ts t

o=
]

-0 - a4

The variable ¢ is eliminated, since any feasiblé 1+s path has zero
path cost. The. n-1 unknown variables are sought. A large number of
solution méthodé exist in the literature to solve (1-4-4); some of them

. are presented in the,lattef part of this chapter.
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1.5 A Historical Review

One of the most efficient procedures to find the unconstrained
shortest paths was described by Dijkstra [34], and by Whiting and
Hillief [231 for networks with n0nnéga£ive_branch iengths.y For‘ne;works
with possible nggative branch lengths,'a modified netwofk éan be found‘.
by simply adding a fixed positive amount to each of the branch lengthé.
in the original netwérk, so that all branch lengths become nonnegativé;:-.
and Dijkstra's method ié then applicable. ,Bellman [21], Ford [36], and
Moore [37] proposed a set of functional equatiohs by the applicétion §f |
the principle of optimality to relate the set of unconstrained shortest
paths from a common initial node to all other terminal nodes. The equa-
tions are thenlsolved‘by an iterative scheme. Yen [38,39] modified the
above method, reducing computational effort by an integral factor.

While the above_methods are able.té find £he set of 1+s‘shortést"
.paths, for all sj# 1, Floyd [40], Shimbel [41] published a matrix pro-
cedure, based on the work 6f Warshall [42], to find‘the unconstrained
shorteét paths betweeﬁ all node pairs. Yen [43] reduced tﬁe aﬁount_of
computational effort by reﬁeéitive application of Dijkstré's algorithm.‘
Winograd and Hoffman.[44] sugéested a pseudomultipiication ﬁethod
through network par;itioningi' Hu [45], Land et al. [46], Mills [47];
taking advant;ge of.the loosely-connected nature of ﬁany 1érgé,o¥der'

networks, suggested a decomposition method which reduces the problem to

a set of problems of smaller size.
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When the shorfest path;is not available because of possible nét;
work restrictions, the second'shortest path is sought. Hoffman and
' Pavley [48] proposed a methéd to find'the second-best p;th bet%een'a
node pair by enumerating all of the possible deviation paths of the 
shortest path, -and by selectinghthe best to be the second shortest path.
Bellman and Kalaba's [50] fﬁnctional formulation is a generalizéd.
.expression. Dreyfué [51]-suggested a general expression for thé'kth :
best path: Based on the work of Mufty'[52] and Yen [53], Lawler;s
enumeratipﬁ method [54] for the kth best path is obviously more éffi—
cient.

Some of the unconstrained shortest path metﬁods.are presented in
the following section as they contribute to the solutipn of the ﬁroblem

in Section 1.3.

1.6 Some Solution Methods

~ 1.6.1 The Dynamic Programming Approach

The principle of optimality states that: _Whatever the initial
state and the initial Qecision are, the remaining decisions ﬁust con-
stitute aﬁ optimal policy with regard to the state resulting from the.
initial decision.

In finding the set of 1+s shortest paths, according to the
- principle of optimalit&,;if,the iﬁitial decision ié to take branch (t,s)

- to be the last branch in the l+s path, then the remaining portion of




12
the path, namely, the 1+t path, must be the shortest 1+t path. The

system of equations

]

|7 |

5 minimum{d__ + lﬂtl}, for s # 1

t#s ts

(1-6-1-1)
0 s

|

thus.constitute a necessary condition for the set of path lengths'{!wsl};
to be optimal. In féct,,it is shown in Chapter II as a special case
;haf the solution to equation (1-6-1-1) is also unique, so that the
equation is indeed both a necessary and a sufficient conditiqn:for the
set.{]ﬂsl} to be the shortest 1*s path lengths.

Although these equationé are interlinked in such a fashion that
they cannot be.solved recursiyely,.they may be solvea by defiﬂing a new

sequehqe {stl(k)} in the following iterative scheme,

1ﬂll(0) =d, , fors # 1
s 1s
(1-6-1-2)
Iy 1€ =0
and
]“SI(k+l) = minimum{dgs + iﬁtl(k)}, for s # 1
g (1-6-1-3)
Iﬂll = O '

for k=0, 1, ... Then the sequence'{lﬁsl(k)} converges in a monoton-
ically decreasing fashion to the sequence'{lwsl} as k»w, In fact, 'k

need never be determined beypnd the value n-2. Observe that, fo? s # 1,
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l"él(l) i mi:imum{dts * '"t'm)} Zdie T l“s'(o) ‘ (1-6-1-4),
] . .

since t = 1 is an admissible .choice; and that

(2) o s Wy L - 0y
I"SI { mlz;zum{dts + |“t| } f_élzizum{dts + |ﬂtl. }
= lﬂsl(l) - (1-6-1-5)

Hence, by induction, the sequence'{|ns|(k>} is such that Iﬂsl(k) <
|-nS|(k'1) for k > 1 and s # 1.

From equation (1-6~1-1), the shortest I>s path length is

]1Ts| = minimtﬁn{dts + ]wtl} < dy = I."SI (0) | - (1-6-1-6)
t#s
and
o L (0)
Iv | = minimum{d__ + |=v_|} < minimum{d__ + |r |1
s Ctfs 8 t t#s ts €
= [ns|(l), for s # 1 e - (1-6-1-7) .
Through induction, the-séquence'{lﬂsl(k)}
m 1O > Ja | D s [ |92 ] " (1-6-1-8)

The fact that the sequence in equation‘(1—6—l—3) will terminate for

k < n-2 follows from the fact that [ﬂsf(k> is the shortest l»s path
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that is restricted to contain at most kt+l branches, and there can be at

most n-1 branches in any loopless path.+

1.6.2 Dijkstra's Method

In essence, this method is an extension of the dynamic programming

formulation when the branch lengths of the network are nonnegative.

DEFINITION 1.1, The a-restricted shortest 1+s path; denoted as
ﬂs,a’ is the shortest 1+s path.-of which the intermediate nodes afe
restricted to be members of a nonnull subsgt o0 of V={1, 2, ..., n}.
Node 1 is an essential member of a, |

Again, a set of equatiomns that governs the a-restricted shortest

1+s paths are found by the application of the principle of optimality. - .

' ' t
v | = minimum{d,__ + |7 |}, for s # 1
5,0 tés, tea T SLIS ' |
L = (1~6-2-1)
I“l,al - O ' . .

~The only way that equation (1-6-2-1) differs from -equation (116-1—;)
is the restriction that the minimization operation is now taken over a
subset o of V, 1In other words, when o = V, the two equations become

equal.

+A'loop with negative length would be detected if convergence is
not attained for k = n-2. ' :

++The subset o may or may not contain s.
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Dijkstra's method is a direct consequence of the foliowiﬁg theorem:

Theorem 1.1 Given a nonnull proper subset o of the set of nodes
Vv =‘{1, 2, veuy T}, whére node 1 is an essential member, and that

] = ]wsf for all s € a, then there exists a node, say B, B.¢ o,

LA
such that IﬁB al = [ﬁBl. Also, B is the node that satisfies -
’ . . R
IﬁB,al = mznémzmlw 3“' _ (1-6-2-2)

Assertion 1.1 If o5 O =} %o then lﬂs’a | <

, are subsets of V, and «

1
_st,azl'for all s # 1.

Lemma 1.1 For any subset 0y of V, if d € a5 then [wq [ = |

Proof. From the last assertion we have |m | < |n |
T qso‘l - q,al-q
1f, however, the path o contains the node q as one of .its inter-
H) l ) .
mediate nodes, then w_- can be expressed as a concatenation of w’
,Otl . . q’al-q

and some loop containing node q. Since the branch lengths are non-~

negative, the loop is of nonnegative length, and it must follow that

{r | > |= _ |+ The conclusion is that |w | = | -
q’d'l q’al q . q,(!l' cllsal q

" Lemma 1.2 TFor any node T wherelfﬁ o, and a node q, q # r, then

nq’al} {_ ;1—§—2-3)_

+ |

|wr’& U ql = minimum{lwr,al, dqr

Proof. According to equation (1-6~2-1),
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Iﬂr | = minimum {d__ + |m |}
- 20 4 t#r,t o q Fr t,a g
= minimum{minimum{d__ + |7 [}, a _+ |=n |}
tr t,aq qr q,% g
tfr,t o (1-6-2-4)
By the definition of o, and that t «, th,a ql = ]nt, =_]wt,d,§ this -

with the result of Lemma 1.2 reduces equation (1-6-2-4) to.

™ a gl =.minimum{Zigfﬁu2{dtr *lmg ol dqr'+ I7g,al?
= minimumflﬂr,aJ,.dqr + lwq’al} T (1-6-2-5)

Proof of Theorem 1.1.
Let ¥, p, and q be distinct nodes not belonging to the subset a.

Extending the result of Lemma 1.2, equétioﬁ_(l—6—2*5x is

ninimum{minimum{d _ + |

ea+ |

|7 = 0 : T s
r,q.q P tér,t o tr t,o q.p qr q,0 q p
Idp? + lnp’a . Pl}
= minimum{|ﬂr;a|, dqr + Iﬂq,a p|, dpr + Iﬂp,a ql}
=\miﬁimuﬁ{|fr’a|, dr * [wq;al, dp+d ¥ lwp,;l,
d* lnp’&l, dr* dep +.[nq’a|} , C ‘1—6—2-6)

By induction, if Q is the set such that Q = V-a s'{zl,,zz, cees zm},

then
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Inr,a U Q| B ITfrl - ?i?gmzm{lﬁr,al’ lwl.,al f‘;ength of any lj;r
j } '
path through the set Q} B (1-6-2-7) :

The node r has been arbitrarily chosen. Instead, let r be the node

such that

Iﬂr,al = m1n1mum[ﬂq’d| " ' (1-6-2-8)
¢ '
Because the branch lengths are nonnegative, so is any 2j+r path length,

and equation (1-6-2-7) becomes
o] =

and B of equation (1-6-2-2) is‘equal to r.

'Equations.(1~6—2r2) and (l—é-é-Ej automatically suggest an algorithm
to find the set of unconstrained shortest 1+s paths: Given the set a,
and the a-restricted 1+s paths, a new mémber of ‘o, node B, can be found
by equation (1-6~2-2). -With this node B, thé set of (auB)-restricted
shortest 1+s paths for all s!ﬁ aUB can be foupd by equation (1-6-2-3).
Since B is a new_membe? of o, ayB feplaces o. New members of o can then

be found by repetitive application of the procedure until o becomes V.

Dijkstra's Algorithm

Step 1. @ = {1%, k=1, ,”r,a, =d; ., for r # 1.
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" Step 2. Find Bk, where Bk ¢ o, such that

lﬂ _l = minimumlﬂ ]._.
Bk,a r ¢ o ]:.',OL

Step 3. o = UUBk. If a# V, go to”Stepjé; otherwise terminate.

Step 4.  For all r_¢ o

v | = minimum{|n
r,a T,0~

Let k = k+l. Return to Step 2.

The computation requires n? comparisons and n2/2 additions, while
the dynamic programming method mentioned before réquires op to n
comparisons and additions. Dijkstra's method is fhe most éffioient
method developed so far.

A combinatofial algoritﬁm for the oonstrained shortsst psth which
is similar to the rstionale of Dijkstra's.method is presented in

Chapter III,

1.6.3 The Matrix Method

The matrix.method.originated by Warshali and presented in an
algorlthmlc form by Floyd, is most elegant in that it is slmole to
progfsm and shortest paths between all node pairs are found 51multan—

eously.

‘Let ﬂg . denote the shortest i+j path subject to the condition
’ : ' - .

1,]

that it may only pass through nodes 1, 2, ;ﬁ., k. _ﬁq .- is the branch
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(i,3), if it exists;.ofherwise a large value is assigned for the path.
length.

Again the principle of optimality asserts that given the set of

optimal i>j paths ﬂ? 3 then WF+% must be either equal to w? . or

’ 1,3 i ’
+1

‘and wk- .. Since if.ﬂk . does

equal to the concatenation of ﬂ% Kk, 3 i,

i, k1l

not contain node k+l, ﬂ%+% must equal wk .3 if ﬂ% % contains node k+1,
1,] i,] 1,]

the portion of i*j path from i to k+l must be the shortest path, and

the other portion of i>j path from ktl to j must also be the shortest

path.

The matrix algorithm starts with Iﬂg jl = dij' . The minimization
- E ] . -~

|w§+§l |+ [« [y (1-6-3-1)

= minimuﬁ{]ﬂk 1 k
i ? k+1,]

30 1T ek

is in effect. for all i,j # ktl.
Equation (1-6-3-1) is pérformed for k=0, 1, ..., n=-3. ' The set

of shortest i-j paths is obtained when k = n-3.

" 1.6.4 Observations

The methods préseﬁted in this section to ‘find thé unconstrained
shortest paths‘are efficient and easy to program; moreover, from these
methods, constrained shortest path algorithms to sélve the pfoblem in
Section 1.3 may be derived as an extension.

fhe dynaﬁic pfogramming ﬁethbd finds the optimal pafhs through the

solution of a set of equations where the solution approach;, based on
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the sﬁortest paths that may_contain at-most k branches, is to generéte‘
the shortest paths that may contain k+l branches in an iterative mannér.
The matrix>method is similar in that, based on the shortést paths that
may contgin a subset of nodes as ihtermédiate nodes, the-shortesﬁ paths .
that may contain an additional inte;mediate_node are fognd_iteratively;
Dijkstra's method is. a labeliiﬁg scheme where'ﬁodes are labélléd in a'
sequeﬁtial manner. |

Lawler [54] suggested~§n=algoritﬁm that requires combutatioﬁal
effért in the ofder of kn3 to find the first k best pathé between a
given node pair. 'The method is essentially an enumeration type. Intui-
tively one may appl& the scheme to find the k+lth'best patﬁ if all of
the first k best paths fail to satisfy the patﬁ cost requirem¢nt.
However, no practical upper bound on the computatiénal effor£ can be

guaranteed, and the method is not recommended for further study.

1.7 Contribution of the Research

In this wofk the problem of coﬁstrained shortest,ﬁaths is.invésti-
gated. ‘Several exiséihg methods fo¥ the unconstrainéd shortéét path
problem from which ﬁossible'egtensions to the solution of the con-
strained shortésf ﬁath pfoblem are studied.

A set of necessary and sufficient coﬁditioﬁs for constrained
,shortesé paths_is first‘estaplished through an appliéation of the
principle of'opfiﬁality..'Tﬁo méthods of solviﬁg conéfrained shor;eég

!
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bath pfoblems are introduced, as briefly described in .the fbllowing'two
paragraphs. »

An iterative scheme to solve the set of equations for the case where
branch.costs are integer valued is presented first. This scheme‘is
extended to the case where branch costs may be any real values by using
discrete approximations; this results in suboptimal sslutions wherein
the degree of closeness to optimality is specified by a given error
bouﬁd. It is shown that the computational effort is inversely propor-
tional to this error bound.

"

The second solution method involves thé notion of stepping_costs""
which is intro@uced in this thesis to accelgrate_convergence of the
iterative scheme. As a resﬁlt, a combinatorial.algofithm is generated
wﬁich ioca;es the stepping édsfs'and the associated constrained shortest
paths in a sequential manner. No integér valued limitation for the
branch costs is required. If the number of stepping costs is mm, éhe~
computational effort (number of additions.br comparisons) is found to
be of the order of (mn)z. |

Certain optimal paths in probabilistic weighted netéorks-are found .
to be constrained shortest paths. The design of comppter networks may

be facilitated by a study of some constrained shortest paths. Applica-

tions in other .areas are presented through computational egamples;




CHAPTER II

. THE CONSTRAINED SHORTEST PATH

2.1 Introduction

There exists a wide variety of literature on the problem of finding
unconstrained shortest paths in networks. _Hoﬁever, in'practicé, one
may be interested ih-finding a shortest path Which, in a&di;ion to beiAg
shortest in length, satisfies certain requirements. In this chapter,
a particular kind of shortesp path, one for ﬁhich there is a ‘cost that
is defined as the sum'of the costs of the constituent branches and
that satisfies a given cost bound, is investigafed. We will cail éuch
an optimal path the cost constrained shortest path, or in short, the

constrained shortest path —-— optimal in the sense of being shortest

in path length while the path cost satisfies a cost bound. Furthermore,

if c represents the cost bound, the phrdse c~constrained shortest path

will denote suéh an optimal path.

2.2 The Constrained Shortest Path

_Given is a network in which each of the branches (i,j) is weighted
with tﬁe pair (aij,hij), where dij ané hij are, respéctively, the length
and the cost to traverse;the branch. Let fhe cost of a path be the
summation of the constitﬁent branch costs. fhen thé_problem is, given
a nonnegative real valué“gs the cost bound for any allowed path, find
the shorteét path from ééde i to node s, such that the path cost is no

¢

bigger than the cost bound.
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Iflﬂns R ﬂs s sees. T} is the set of I+s paths, and c the cost’
1 2 q . S
bound, the shortest 1+s path T that satisfies the cost bound is the

path with

length of m = minimum , '{length of = such that cost of
. : s,
je(l,2,..4,9) N
L < ¢} o (2-2-1)
3 » :

2.3 Solution Formulation

Define dtS to be the length of the branch.(t,s),
hts to be the cost of the branch (t,s5,
ws(c) to be the c—constrained shortest l;s path, and
Iw{ to be the length of the path T, |
Now consider thg particular case where the'terminal node of interest
is node Se If (t,s)-is the last branch‘in.the patﬁ ﬁs(c); wheré t # s, -
then the principle of optimalitylasserts that the optimél 1»>s path.must

be the union of the branch (t,s), and the (c-hﬁs)—constrained 1>t path

wt(c—hts). ws(c) can be written as

m () = m (e=h ) U (t,8) _— o (237D
and the length Ins(c)l of ﬂ;(c) is then

ENOIE lw-t<c—hté}-l"+ dig S (2-3-2)

Also,
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lns(c)l < lnj(c-hjs)l *+dy, for j $ t, hy e (2-3-3)

This situation is illustrated by the following figure:

Fig. 2.1. Concatenation of paths.

Note that equation (2-3-2) can also be true for t = 1. For under
this situation, the optimal 1+s path is simply the direct branch (1,s)
with length dls’ cost hls’ and nl(c—hls) being a trivial path from
node 1 to itself with zero path length.

The above arguments suggest the optimal 1+s path, for s # 1, can
be represented by the system of equatioms,

N i
Ins(c)l = minimum {dtS + Iﬂt(c—hts)l} (2-3-4)
t#s,htsfp

+ : : 0
In fact, without loss of generality, the condition hyg < ¢ can be
dropped, since any path with a negative cost bound does not exist, and
a very large value can be assigned for its length in computation.
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7 (@] =0 - | | -' (2-3-5)

The fact that lﬂs(c)l is a nonincreasing function of the cost bound

c.is expressed as the following inequality:

lﬂs(c)f f_lws(p')l, for cﬁ <ec ' : S | (2~3~6)

Equations (2-3-4) to (2-3-6) form a set of necessary conditions . -
that govern the n~1 shortest distance functions lﬁs(c)|}s in terms of

- the cost wvariable c.

2.4 Proof of Validity

In the previous sgction,.it has been shown that the set of optimal
path lengths satlsfy the necessary conditions (2-3-4) to (2-3-6). If
the solution of equatlons (2-3-4) to (2- 3-6) is unique, then it must
also be thg set of optimal path lengths. The proof of uniqueness of
the solution is given in the follow1ng.

_For a given cost varlable ¢, let {lw (c)l} {lﬂ (c)l} be two sets
" of solutiomns. Suppose'k is_the label where the finite difference
]ﬁi(c)] - ]ni(c)l aéhieves its maximum.. Then Jnk(c)l, Inz(c)] are both
finite valued, and there must be an r and s, where'r # k, s # k, with

the property that
|7 = Iﬂrﬁg-hrk)l T < I (emh )] g (2~4-1).
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*()l-l % h' |+ %
Ink c)| = ns(c— Sk) _-dsk f_ljr(c—hrk)l + drk (2-4-2)
From (2-4-1) and (2~4-2), the following iﬁequality‘is obtained:
% Sk ) !
|wk§c)| - lnk(c)l f_lﬂs(c-hsk)] —_l“s(c—hsk)l | . (2-4-3)

* * . : '
Since rwk(c)[ is finite, and [ﬂs(g—hsk)l, being the length of part"
of the optimal '1+k path, must be finite, too. Then there must be a

‘label p, p # kT, such that
% s _ E3 s ) . .
ENCONIENENC WL I W GRS

where c® 4 c-h ..
sk
Followingnarguments similar to the ones aBove; ﬁhe following

inequality is'iﬁ order,
| [ (cs)f - ] < |n (és—h )| - Iw*(cs;h )] " (2_4;5)
s L =P ps”! ''p ps
% g .
and Iﬂp(c —hps)| must also be finite. In accordance, a sequence of
distinct- labels s, P, ..., with the property that

—_— - * * '
me @] = Im@] < rg @] = |y @] < D] = |myeH] <...
(2-4-6)
can be found, where again cp 4 cs—hbs, and that the corresponding

costs form a nonincreasing sequence

+If P ='k3'the condition in (2-3-6) will be violated.
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c = C z_ C z__c - s aw . . ’ (2—4—7)

Eventually, the label 1 must occur in the .sequence so that differ-

ences in (2—4—6).remain finite, and (2-4-6) becomes

|m ()] - lv;z(c)l < fr (] - Iﬂ:<cs>l S 2 Iﬂ.l(c-l).l |
- Iw:(cl)l = 0 ” _ (2-4-8)

which shows that, for an arbitrary cost variable ¢, each finite member -
of the set of'{ﬁi(c)} is no greater than the corresponding member of the

s .
set {ni(c)}. We would like to show that the reverse is also true in the

following.
%
Similarly, let % be the label where]ni(c)l - Ini(c)[ achieves its

minimum. It can be found that there exists a sequence of inequalities

0= o< m @] = [ng@] < e < |1 @] = [m ()] < .ou =0
| (2-4-9)
- The above p;océdure establishes the fact that the corresponding
members of the.sets'{[wz(c)[}and {]ni(c)lj are of equal value, assuming
they are finite. | |
-To.complete the proof, suppose !wk(c)1 is of infinite value, while

X : *
Iw;(c)l is finite. From (2-3-4), Iwk(c)l can be expressed by
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* ' w .
jﬂi(é)] lﬂs<c_hsk)l.+ dSk = lﬂ:(cs_hps)] + dps + dsk

-

% 1 : _ )
+ + o+ + = :
ERC )l dp dogtdg =dy + e tdg

© (2-4-10)
But in -the same way, the right—hand side of (2-4~10) can.be an
expression for Ink(c)l having a finite value,‘which.leads to a contra-

diction of the infinite-value assumption.

2.5 The Stepping Costs'

Before the computational method is introduced in the ﬁexf section,
we would like to present some of the broperties of the constrained |
shortest paths of networks through the concept of "Sfepping Costs."

Let the set of 1+*s paths, 'denoted as {ns}, be divided into subsets
according to their path costs, so éhat L(c) ;é the sﬁbéet of 1-s paths.
the costs of which are equal to c. With this division of paths, the

c-constrained shortest l=-s path'ws(c) is then the one whose length

lﬁs(c)l satisfies

v ()] = minimem - {[n_ [} o ' (2-5-1) -
s WSEL(C'),C'jp B | ' .
which can be rewritten as
Ins(c)l = minimuﬁ{minimﬁﬁ{lns 1}, minimum . {13y (2-5-2)°
' : T €L (e) i WSQGL(C'),C'<c 51

i i
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2 (1,4) 4

(2,1) (3,1)
1,1)
|
1 (3,8) 3 (1,1) 5
Fig. 2.2. A five-node network with W,. =
ij
(di.’h.-)o
J 1]
7 (e) |
Im
6 L
LT
4 -
‘ < 75112
3 —1
N
I | | I l | 0
6 7 8 9 10 11

Fig. 2.3. Iﬂs(c)l of the five-node network in
Fig. 2.2.
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To simplify notation, .define |7 | = minimum{lﬂsl};.(z—S—Q) is then -
sc i
Tg €L(c)
1

7@ = mpgmatle, ln@o b, @

which relates the c—~constrained shortest path to the.c'-constrained
shortest path.

It becomes onious that, thfough (2-5-3), Iﬂs(é)l is a non-
increasing piecéwiseylineér function of the cost variable c.

To illustrate, a five-node network is pfesented in Fig. 2.2,-with

|w5(c)| plotted in Fig. 2.3.

DEFINITION 2.1. Stepping costs are those costs for which an incre-

mental increase in cost results in a decrease in shofteét path length;
the corresponding path is called a stepping-cost path.

Fér example, in Fig. 2.3, the stepping costs are 6, 7, 9, and 11;
the 1-5 stepping-cost path at costvequai to 11 is the sequence of
brénches (1,2),'(2,3), (3,5).

. Property 1. At a stepping cost ¢, |TTS|co = ]WS(CO)|.
Property 2. TFor each finite constrained shortest path ﬂs(c),
there exists a stepping c&st S co < ¢, such that
IFslc B lmsgc)l'

For c being a stepping cost, the above statement‘ié trivially true.

If c is-not a gtepﬁing cést, by.Definition 2.1, the cost c', é' < ¢, is

such that ]ns(c')l = Iﬂs(c)l. The cost.c' can then be tés;ed to see if
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it is a.stepping cost. Since Iﬂs(c)l is finite, by (2—5—3),.eventﬁally
~ there must exist a.stepping cost C s such that lﬂslc = lns(co)l = L., =

o}

[ﬁs(c')[ = ]vs‘c)l.

2.6 The Constrained Shortest Path Algorithm

In ordér to provide a #omputationally efficient metﬁod for finding
the constrained shoftest path lengtﬁ, we shall assume the branch costs -
hts's are restricted to éssume only nonnegative integér values (Fof .
.less restriction, a nonﬁegative real unit can be used instead qf the
integer-valued restriction.) Accordingly, constrained shortésf paths
"with costs no bigger than a member of the set {0, 1, 2, ..., T}, denoted
-gs SI’ are of interest, where T represents the largest integer cost

bound.

Equatipns,(2—3—4) through (2-3-6) for c E,SI can now be rewritten

as
. . . (; .
” Ins(c)[ = minimum .{dts + Int(c—hts)lf, for s # 1 (2—6-1)
. © t#s,h,__<c ,
- . ts— .
7 (| =0 .  (2-6-2)
lws(c)[ f_lﬂs(c')l, for ¢' < ¢ . ‘ :~ (2—6—3)

First, comnsider a special case where all branch.costs are zero; the
constrained shortest paths will then become the unconstrained ones. The

set of unconstrained shortest paths can be found using the successive

+This assumption 1s removed in the next chapter.
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approximation method discussed in Chapter I, i.e.,

lnsl<°) =, for s # 1 | L (26-4)
(1) _ TSN s
Iﬂsl = ml:;Z??{dts + [ﬁtl }, :for.g # } . (2-6-5)

and iterates with 'k = 0, 1,.2, ...
A similar approach can be used for the general case. The algorithm
is described by the following steps.

Step 1. ¢ = 03 st(c—l)l = o, for s # 1.

Step 2. st(c)lgo) = Iﬂs(c—l)l, for s # 1; k = 0.

Stép 3. |m (c)[(k+l) = minimum - {d. + f?}, for s # 1, where
S t#s,h. <c '
ts—
D ® | _
Int(c)l , 1f htS =0

lﬂt(c-l)|,;if hg > O
Step 4. If lﬂs(;)](k+l) = st(c)|(k) for-gll s # 1, go to Step 5;
otherwise k = k+1, go to Stép 3. | »
Step 5. [ﬂs(c)Jl= lwé(c)|(k+1), for s # 1; if ¢ < T,'C = ct+l, go to
Step 23 otherwise stop.
Essentially, Step 2 tﬁrough Step 4 are the sa@ensuccessive approxij
mation scheme described in Chapter 1; except in Step 3, thé minimizing
operation is taken over.the set of shoftest path lengths with costs no

greater than c, c—l,'...,‘O, depending on the value hts;- The st(c)l's
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are found by.itefating on the'inner~loop of.éteps 2 through 4, ﬁntil'
thé ﬁaximum cost bound f is.rea;hed. Since the amount of cqmputétion in .
the inner 1oop‘is boun&ed'from.aﬁove by'ns, the total am&ﬁnt qf‘gompgta—
tion is béqndéd from abo§¢ by Tna. However, in general, there-are
':relétively.few branches with zero cost, an&'thg émount'of computatiqﬁ
is well under fns. In fact; it is quite often ﬁrue that éll brancﬁeé
have nonzero coéts? in which case Iﬂs(c)l can be found by two passes
on Step 3, and the computation is reduced to 2Tn2. |

The computation éssociated with (2~3~4) can often bé reduced by
observing that no finite'valuéd shortest 1*s path exists for cost less
than ?in hts’ éince if (t,s) is the last branch in the optimal péth,

s .

the path cost must be no less ;han the branch cqst hfs; and t can be
" any label othef’than s.- Thus, no finitg valued shortest paths exist
for cost lesslthan dmin 4 miﬁimum{min h, } = ﬁinimumTh "+« In Step 1

- ] I
: s t#s t,s,t#s
¢ can have Chin as its starting value. instead of zero.

2.7 The Extended Algorithm

The constrained shortest path proﬁlem analyzed '‘above falls short
of wide-range applicability in that the branch,costs.aré restricted fq
be integer-valued or to be multiples of some real ﬁnit, a reétriction_
which limits tﬂe applicability of the algprithm to a small subset of
physical system networks models. Hence, an effort is made in thié

section to determine if a compromise exists between the algorithm and
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the .network model. .It first séems:reaSOnableAto modify the algoritﬁm :
so-fhat thg integer—valued'brénch coét.fequirement is no longer .
necessary. Depending on‘how‘tﬁié is done, the combutatiénal'effort may
greatly increase, and the method may an offer an advaﬁtage over the
néive-path enumeration aﬁpfoach. So we turn our.attention.to the-
aspect of network ?emodeliné.

In essence; we ﬁill try to find suboptimal paths by solving for
thg constrained shortest path of an approximate netﬁdrk through Ehe
algdrithm described in the last secti§n. The degree of accuracy of
the approximation versus the amount of computational:effort will then
be discussed.

Let Ga denote a network that is similar to the original network G
for which the constrained shortest paths are required. Ga has the same
network structyre as that of G, i.e., the two networks (G,Ga) have the

. ) :
same set of nodes and the same set of branches., Also, each brarch of
e is associated with tﬁé same length as'that of G. The only differ-

ence between the two networks is, for each branch, the branch costs are

related by a multiplicative factor o, such that hzj = hij/a, where

o

ij’hi‘ are, respectively, the (i,j)th branch cost Ofnetwork.Ga,G.

Because of the similarity of the two networks, one tends to con-—
.jecture that the L-constrained shortest 1>s path of G is the same as

the (L/f)-constrained shortest 1+s.path of ¢%, 1In fact, this conjecture

f
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is true. The proof is straightforward and will be omitted.here. - The'
network c* is said to-be equivalent to-G.~
| Now let Ga be modified;ﬁlet the branch>cost hij'be ﬁaken as.a

truncated multiple of the unit &, so that hzj‘= &[hij/&i, where [.]
denotes the'largest integer not exceeding the value -. Ga,is no 1ongef
an equivalent network of G,'uniess, of course, the branch costs hij's
are integral muitiplies of a. However, if & is small, hi. 8 hij’ since
the truﬁcation error is bounded from above by the quantity o, which
approaches zero as o approaches zero. Ga.can then be»called an appfoki—
mate network of G.  With this multiplicity nature, the constrained
shortest path glgorithm is applicable to G , where the cost variable ¢
increments a unit o fo% each step of iteration. The constrained shortest.
paths of Gq are then a set of,sﬁboptimél paths of the ofigingl network G.

One would\observe that a largest common divisor exists for a set of
real values. When taken to be the cost increment o, c* becomes equi%a-
lent to G, and the subobtimal ﬁaths are therefore the optimal pafhé of
G. This choice of a appears plausible at first sight but falls short
of reaiity in that this valug of o could be so small that computétionél-
effort could-become formidably large.

In general, a s;arting unit size d would be chosen which results
in an ambﬁnt of computation well under a given bound. Then a decreaée

1

in the unit a.by an integral factor would be made and the procedufe
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repeated until either the computationallbouﬁd'is exceeded of satis-."'
factory suboptimal paths ar; obfained..

It remains to find tﬁe félafionship between the;unif and the
’approximation accuracy.‘ To‘facilitate this, a netwdéth, along with its
approximate -network Gl are shown in Fig. 2.4a and Fig. 2.4b, The.con-.
strained shortest.1+5 path lengths Iﬁs(c)|, ng(c)l of G, Gl, respec—
tively, are plotted in Fig. 2.4c.

First, observe that |wé(c)| is less than or equal to lws(cjl for
any cost variable c. This occurs because'soﬁe path-costs are reduced
through truncation, whereas no path costs are increased in G;

Secondly, for every stepping cost of Gl, the corresponding stepping
cost in network G occurs at a larger valﬁe of c. |

Due to discontinuities in the path length, it is not practical
to define the %ggree of approximation by the.amount éf'change in
shortest path lengths; instead, the amount of change §f path cost will»

be qsed.

DEFINITION 2.2 The degree of approximation, of the network G? to

G by truncating the branch cost of G to integral multiples of the unit
o, is the maximum decrease of the costs of paths which correspohd‘to

. " . a -
the set of stepping costs of G,

Let {c® } be the set of 1+s stepping costs 'in Ga,'{ws } be the
i ' . . “J3 _
corresponding set of 1+s paths, and'{cS } be the corresponding set of

i
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o

path costs in G. .We.denote,the'l+s.degree of approximation by Als'

© A

o .
1s 1s.accord;ng;y
AT s minimum{c_ - ¢ } : : ' (2—7—1)
1s Ty sj ‘ Sj .

If Ags is léss than a given error bound, thén c* is saidftd be within
satisfactory-accuracf as far as the constrained shor£est 1>s path is
concerned.

The extended algprithm is displayed as follows:
Step 1. Initialize ¢, €.
Step 2. Generate network Gé.

Step 3. Evaiuéte lﬂs l of ¢ through the constrained shortest path

. J . .
algorithm, for all s # 1, for ¢ = {0, &, 20, ..., a[r/a]}..

Step 4. Evaluate Ai = maximum{c_ - c* }.
s , 5. s,
' a J o d J
Step 5. If A’ < ¢, terminate; otherwise go to Step 6..

1s
Step 6. o = a/2; go to Step 2.

-
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2.8 Networks With.Several Cost Weights
Shortest path problems of networks with several cost weights are

natural extensions of the previously treated constrained shortest path

problem.
. . . 1 2 K
Suppose there are K nonnegative cost weights, h.., h. ., .., h..,
2 3L id - i
aséociatéd with each branch (j,i) of the network, so that the joint
weight W., of (j,i) can be written as W,, = (d Low? ‘.3- Y ).
ji g o ji Ji* “4i? 44 O

The problem is to find, for a given node pair and a set of cost bounds,

Tys Tos soes TK; such that the shortest path.w_satisfies

Ck(ﬂ) f_Tk, for k=1, 2, ..., K ‘278-1)

where
o m & I i | S © (2-8-2)
(j’i)eﬁ J : . .

is called the type k path cost.

’

Similar to the arguments for the constrained shoftest path of a
network with a single brénch'cost, let wi(cl, Chs wits cK)'denote the
_shorﬁest 1+i path such that the type k path cost is not greater than

the nonnegative value Clo k=1, 2, .;., K; ﬂi(cl,_cz, vens cK) then

is the solution of the following set of equatioms,

Ini(cl, Cos covs CK?|‘= @i?lmﬁm
. J#l,hji<c

‘___k, fOrk=l, 2, uuu,K

‘




- 1 2 R Ky
{dji o+ lTl‘j (Cl -hji, 02 hji, seay Ck - hji, seey CK - h.i)l},

for i #1 (2-8-3)

lwl(ci? cz,',..{ cK)| =0 (2-8-4)

In (cl, Cys ...; cK)| < |, (cl, c2 cees ci)l, for ci < €

k=1, 2, «e.y K _ (2-8-5)

Equations (2-8-3) fhroggh (2~8~5) express the shortest I*i path of
type k Path’COSt not greatér than y in terms qf'other sﬂortésf I3

paths of type k path cost not greater than ¢, , for k=1, 2, ..., K.

k’

Hence, if'the path costs assume only integer values, the constrained
shortest ﬁath algorithm can be applied in an iterative manner to find

T, (c

1° ©2° k

shown as follows:

ceis cK), for i # 1, for ¢, = {0, 1, 2, .44, Tk}, which is

Step i. ¢ = 0, for k=1, 2, coes K lﬂs(cl, Chs tses dK)] = if

there is'a ¢, <0, for-s # 1. Let k = 0.

. (k) _ . '
Step ii. Iﬂs(cl, Cys "".CK)I = lﬁs(cl—l, c2-1, e cKjl)l, for

s # 1.

= m1n1mum

I(k 1)
t#s h%sipj,for i=1,2,...,K

Step diid. Iﬂs(cl, cz,".;.,




{a

Step iv. If

for
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+ |m (cl is z—his, vy [(k)} for s # 1.

ts K ts

(k+1) _ (k)

l'"' (01’ c2’ '00-,C)l ITI' (C]_, CZ: ...,C)l

all s # 1, go to Step 1; otherwise k -‘k+l, return - to“

Step iii.

c +1, return to Step ii; otherwise go to

R < ' =
Step 1. If cK TK,'CK K
Step 2.
< . = = ' e,
Step 2. If -1 Tg-1® Ck-1 CK;1+1’ Cx 0, return to Step ii;

othe

Stép k. If ¢

K+1,

© Step K. If ¢

Step

rwise go to Step 3.

< . ] = .'=
Kelebl — K~kH+l’ SR-k+1 K—k+i+1’ ¢; = 0, for i =K,

eees K=k+2, return to Step ii; otherwise go to Step ktl.

1 < Tl’ ¢y = c1+l,.c2 = c3 = s0e = cK = (0, return to

ii; otherwise stop.

Essentially, the above steps form K do-loops with the resulting

computational effort being the order of Tan (assuming T = Ty E T, S

cee = TK), where n2 is the computational effort required in carrying

out Steps 3 and 4. An alternative solution is discussed in Chapter III.




CHAPTER IIT

THE COMBINATORIAL ALGORITHM

3.1 Introduction

.The constréined shortest path algorithm presentéd'in Chaptef'Ii is
an iterative scheme in which the cost Bound variable ¢ is incrémentéd
by é unit aé the end of each iteration‘wheré stepping cbété, if tﬁey
exist, aldng with thé.corresponding stepping~cost pa;hs are found. Thg
saﬁe émount of éomputatién, of order of n2, is needed.fsr‘each iteration.
'step without prior knowiédge of whether there exist any stepping costs
for the‘qufrent cost bound.

In this chapter, a éombinatorial approach is employed to locate
the stepping costs and ;He corresponding stepping—coét paths so that the
coét bound Qariéble may Ee increaséa té the value of ‘the next stepping
_cost, Hopefully, in doing this, we will have a more efficieﬁt algorithm

to solve the problem of Section 1.3.

3.2 The Immediate Stepping Cost

. ' & , .
Let cq denote the.j b 1*i stepping cost, and ﬂi denote the corre-

i
. .th e . 1 2
sponding j 1+i stepping-~cost path, so that c; < ¢y

< ve.yfori=1
g S ’

2, «..5 . By the definition of stepping cost, it is obvious.that
Iﬂil > IW§I> ... The situation is illustrated Ey the following nefworkf
and it; set‘of constréined shortest paths.

Define{ for all i, Ki to be ;he number of I+i stepping éogts-not

exceeding the current cost bound c.




1 (3,8) 3 (1,1) 5

Fig. 3.1. A five-node undirected network with wij & (d Eyh. )
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=1, K5 = 0.

0, K4

]I g Ko e

it 2 3




46

- For # 1, define the set of nodes Si to be

‘ K
A C 1 K (K) < |. 1 .
S, {k, such that ]ﬂk | + d s Iwi |, where K(k) 2K, is
the smallest integer satisfying the inéquality} : (3-2-1)

. %
and define the real constant c, to be

. o
c, a minimum{ci(k) + hk.}+ (3-2-2)
* k€S, LK : o

Assertion 3.1 If k is the last intermediate node on the (K.+15th 1+i
. K +1 K,+1 * ‘
stepping-cost path L » then the I»k path in wil is a stepping-cost

path.

K.+1 *

i 1
Lemma 3.1 c, <c,
—_— i - i

g .
attains its minimum value, so that

Proof.. Let k be the node where c£

" K(k) % RK(k) o . th . . -,
=c,. )+ + -
Cl +'hki <, Now L dki is a fea51ble.(Ki 1) I>i stepping
K,+1 )
179 K(k) _ *
cost path, so c; :-Ck .+ hki =c,.

DEFINITION 3.1. The immediate stepping cost (abbreviated as IMSC)

is the stepping cost that is not less than the current cost bound c,

having no other stepping cost between ¢ and IMSC.

t , * ' . e e -
In case Si is null, ¢, may be assigned an infinite value.
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The goal at this poiﬁt'is to find IMSC,Vand havé the cost bound
‘variable ‘¢ increased to this palpe, instead of having to use a step-by-
step cqmputatiqn. |
K.,+1 -

Assertion 3.2 IMSC = min ci1
’ i

3.3 The Combinatorial Theorem

. * . :
Theorem 3,1 IMSC = c. where r is the node such that -

%* L %
c. = mlnpmum cy . " . (3-3-1)
i
. K.+1
By the definition of IMSC, we have IMSC = min .t Moreover,
L O
from the result of Lemma 3.1, IMSC = min c¢,”  <minc, =c.. .It

: L%
remains to be proved that IMSC z_cr.

Lemma 3.2 If the immediate stepping cost is associated with a node,

say node i, and k is the last intermediate node on the (K, +l) 1+1i
K1+1 % :

stepping-cost path, thenlgG S 43 moreover, c, > ¢,

Proof. TFrom Assertion 3.1, the 12>k path in ﬂil is a stepping-cost

K
path. Let c, denote the cost of the 1+k path; then ¢ 2 ckkJ -
K.+1 K,+1
For if not, ¢ = ci1 T - hki f_cil IMSC, then by the definition

of IMSC, the l+k path must be a stepping cost path with stepping cost
' ‘K

not exceeding ckk which contradicts the ck > ck assumption. Now that

c §_ck , and that the 1>k path is a stepping—cbst path, by'the assump-

k
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tion of the . lémma and.the definition of Si’ k E'Si' Let K(k) .be the

k

-

integér'i_Kk such’ that ck'ﬂ ci‘kl. '
Accordingly,
K, +1 : oo .
- R _ K®) ., - * _ _
¢, = cp + hki = c .+ ﬁ AL _ | (3-3-2)

The rest of the proof of Theorem 3.1 becomes immediate after Lemma 3.2
is -established. - Assume the immediate.stepping cost is associated with -
a node, say node ij; then the definition of node r in the theorem state-

ment asserts that -

% . % % K{+1
c =min c, 5 ¢c. S cC,
r . i— 1— 1

= IMSG - C (3-3-3)
. o

3.4 The Combinatorial Algorithm

The results of the arguments presented so far can.be summarized

as follows:

1) No stepping cost exists between Fhev0pen.rea1 interval (c,IMSC)—-

by the definition of.IMSC.' So- that we can have ¢ advanced to the value

% ‘
IMSC ,  a value less than IMSC.

2) An immediate stepping cost .has been found with value. IMSC =
minimum{minimum{cK(k) + hki}}.

i kes.
_ i

A
S
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3) Since c, is.thé candidate:yalue for .the CK 1) .stepping-cost

K, +l *
as far as the algorithm is concerned we'may~let c, 1 =.-c, = minimum

ke€s
K(k) " hk 3

‘Rewrite  (3=2<=1), (3-2-2). for further .reference

g K . .
i 2 {k, .su¢h that Iwk(k)l +d g < |m,~|, where K(k) < K, is the

smallest integer satisfying the inequality} - (3-4=1)

L K@

c1 L= min;mum{ck k‘} (3-4-2)

and .define the minimizing last intermediate node i of S, such’ that

l K(l l K(k)

)] + dy gy = minimum I | + 4 L} (3-4-3)

K (k) K1+l

kES{,ck h, ;=c

Then
K.+1
IMSC = minimum c (3-4~4)
i

and IMSC is 'associated with the node, say node r, if r is such that

K-+1 .f K~¢l
c, = minimum ¢, (3-4-5)
i
and

| K(r )l + d = minimum {]wl* | + d

i, such that c =c (3-4-6)

The algorithm is a straightforward implementation of equations

’

(3-4-1) through (3-4-6) . ‘ {
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'Let'{wi} denote the 'set of unconstrained shortest paths of

the network, using any appropriate methods mentioned in Chapter I.

" Step 1.

Step 2.

Step 3.

Step 4.

Step 5.

Initialization.

Let I ='{2, 3, ..., n}, K = 1, [nl] =0, ¢ = 0.
. ‘ 0 K +1
For all i € I, let K, = 0, || = =, 8;= {1}, ¢ =Ny,

* * .
i =1, K(1) = 1.

Locate the node, r, with wﬁich the IMSC is associated. r is

such that
K+1 K,+1 f
crr = minimum c,
i€l
and
* .
Kyl KG9 . R (1%)
]nr L | + d sy = minimum , {lwi* | +q. 1
‘K.+1 K +1 i%i
PR S :
Ui r
Kr+l
If l'n‘r lilnrl,IfI—r.
A : .
If I = ¢ = null set, terminate.

For all nodes i,i # r, and r ;Zsi:
Kr+1' K,
i) If |nr | + d_; —-Iﬂi | go to Step 6; otherwise, go to ii.
ii) r € S, and further if
K +1 K41 - KAl K+l .

T 1 1 , T .
e + h ., < c. then c, = c -+ ., 1 =1
1i1) r Ti i ’ i “r . hrl’ ’

B * ‘
and K(i ) = Kr+l; or if
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Kr+l. - K, +1 K +1

iv) ¢ +h ,=c - ,and |r.° |+4
1 ) r r

% .
RK(i), - Lo
AL P L
* . %
then i . =1, and K(1 ) = Kr+l.‘

Step 6. 1) Kr = Kr+1; for all k € Sf’ if there exists a smallest

K
lwrxl, then k

. ’ K1
integer K1 f_Kk such that ]nk l + dkr <
‘remains in Sr’ K(k) = K1; otherwise Sr = Sr - k.
K_+1 '
i) o = minimum{clli.(k) + By )
kes
T
% . ' ‘
iii) r € S_ is such that for all k & S where cK(k> + h, . =
T ; r k kr
KA v@™ K (k)
et ., I’ﬂ‘r* | + d 4 2 Iwk | + d -

r
Step 7. Go to Step 2.
| Steps 2 through 6 forﬁ one sequence of.steps to find an immediate
stepping cost. - When the last stepping éost has béen found, the node is .
exempted from further consideration in Step 3. The élgorithm terminates
when all stepping costs have been found ~- when the set I.becomes pull,
and.essentially no nodes are.left to contribute to form another stepping
cost. Step 2 locates the.immediate stepping cost and evéluafes the
stepping-cost path iength. Step 5 updates the sets Si’ i# r, and the'
nominated last intermediate node i* for the (Ki+l)th 1»i stepping-cost
path., Step 6 updates the set Sr’ the nominated last . intermediate node

x .
r., and increments Kr'
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The computational effort is analyzéd as follows: -Step 2  requires
hléompariébns to.locate node r.' For each node i # r, four comparisoﬁs
are needed in Step 5. The computational effort in Step é depends on
the size of Kk where k € Sr' Assume there are at most m stepping égsts'
for each no@e k in Sr’ then stage 1 of'Steﬁ‘6 réquires'at'most nmfn
. comparisons, stage 2 requires at most n comparisons, and staée 3 |
requires at mos£ 2n comparisons: So the total number of comparisons
needed in finding one stepping cost is bounde@ from above by (9+m)n 2 nm.
Since there are at most nm stepping costs; the algorithm will terminate

with the maximum number of comparisons of the order of (nm)z.

3.5 A Comparison

The constrained shortest path algorithm of Chapter II for networks

. . : ‘o e 2 .
with integer-valued branch costs requires of the order of 2tn compari-

sons where T is the maximum value of the stepping costs. Since a stepping-

cost path may éonthintas.many as n-1 brancheé, if hméx is the maximum
value of the branch costs, then T is bounded above by nh_ - The éombi—
natorial algbrithm reqﬁires computational effort on fhe order of mzn2
where m is the averagé number of stepping costs for:each node. It is
obvious that both T and m depend on the network topology and‘on the
distribution of branch weights. Perhaps only thfough experience or

intuitive judgment can one prefer one method over the other.
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However, the combinatorial algorithm has a definite advantage over
the other in that no integer-type limitation is imposed, whereas only"

suboptimal paths are attainable by the constrained shortest path

- algorithm for networks with real branch costs.

The éqmputational effort of thé combingtorial algorithm is recorded
for complefe networks (networks with é'branch betﬁeen eﬁe?f distinct
node pair) of &ifferént sizes whose branch weights are genérafed by a
uniform randoﬁ number generating routiné With a maximum value of the
branch weights being 5. Thé average number of comparison operatiéns is
taken over § randomly generated networks of the same size. T;ble 3.1
contains the gomputatibnal effort of networks of starting ffom 14 nodes,

up to 21 nodes. The aﬁerage number of comparison opéxations over the

_theoretical upper bound is plotted in Fig. 3.3. ' ' '

The ratio is greater than one when the network size is less than 15.

_ This is because.the number of comparison operations associated with

indexing (which is included as part of the coﬁputer code but is not part.

- of the theoretical upper . bound) dominates when the number of stépping

costs is small, -The'rétio is a decreasing function of the network size
which indicaﬁes that the theoretical upper bound is génerally conserva-
tive as the network size increases. Since the networks are generated in

a random fashion, whereas the number of stepping costs depends on the

network topology and the branch weights, no attempt has been made fo

find the asymptotic value of the ratio.




Table 3.1. Computational Effort Using the Combinatorial Algofithm., I1 = number of compari-

sons required, I2 =

number of stepping costs, I1 = average of I1, I2 = average

of I2.
Run 14-node 15-node 16-node 17-node 18-node 20-node 21-node
No. 1 12 11 12 1l Iz I 12 . 11 I2 1 12 I 12
1 2481 40 3971 60 4563 62 6502 83 8153 101 12977 147 11337 119
2 2041 45 5484 . 81 5570 76 5170 68 9226 113 7764 88 13998 137
3 3999 65 4568 65 4912 66 6071 79 6790 85 9421 107 15160 156
4 3210 50 2992 44 4637 66 6314 83 6568 79 8388 91 10395 107 wn
P
5 3930 64 3812 57 4660 65 5228 70 5631 71 6774 . 76 12124 129
(T1,T2) 3312 53 4166 61 4868 67 5857 77 7274 90 9065 102 12603 130
L 1.015 .964 .956 .819

.890

. 804

.702
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3.6 Networks With Doubly-Labelled Branch Cost Weights

In this section shortest paths of networks where each branch (i,j)

1

149 h?., are treated. Let W,, =
J 1] 1]

has two associated cost weights, h
i
(dij ,hij ’

tion of stepping costs of networks with a single branch cost weight, a

hij) denote the joint weight of (i,j). Similar to the defini-

stepping cost for the present network is defined.

DEFINITION 3.2. (cl,cz) is a 171 stepping cost of networks with
doubly-labelled cost weights, if and only if ¢y and ¢,y are, respectively,

the type 1 and type 2 cost of a 1+i path, ni(cl,cz), and for any

T1
I2(I2 + 9)

\

14 15 16 17 18 19 20 21

Fig. 3.3. The computational effort vs. the number of nodes in the net-
work using the combinatorial algorithm.
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ci < ¢;, and cé_f Cyo if follows that

miCepse )| < Imiegseldl - 0 ‘» (3-6-1)
and that

7, Ceqaey)| < [m Cegsey) | S ' (3-6-2)

The associated.1l+*i. path, ﬂi(cl,cz) is called a 1+>i stepping-cost

path. Besides, cy énd.(cz,cl) are said to be associated with c¢.,, as

1

far as the stepping cost is concerned, and vice versa.

The combinatorial approach is to locate each stepping cost in a

-sequential manner such that the type 2 1+i costs.associated with'cl,

are to be located only when allici-associated.type_z 1+i'costs have

been located, for e! < ¢é..
0Cs 1° % o

- L 12 Ky

Let K. . be the number of type 1 1-+i costs 61, Ei, ooy ti

1i

where a nonnull number of associated type 2.1+i costs have been

éi be the number of 1ocated'type 2 costs associated
, K, (1) K, (1) |
with a type 1 cost e, s Kl(l) 5=Kli° 9

Kz(i)th type 2 cost associated with Kl(i), with Kz(i) 5-Kéi' In

located. .Lét K

And let c denote tﬁe

u 1 2 Ky
be the number of type 2 1-+i costs Cis Cos eess C

particular, let K 5

21
K. . ) ‘
associated with Eill. " Note that each of the terms Kz(i),QKéi; and

K,. . has no meaning by itself; a certain type 1 cost has to be

21
h

spedified.to make.it'meaniﬁgful. And let ni’k denote the Kt 1ri

<
\ N
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stepping~cost path associated with Ei. We assume that no.other . 1*i
- ' K. .
stepping cost exists with .its associated type 1 cost less than 8111;

and no other 1+>i stepping cost exists with its type 1 cost equal to
Kl. . ' K
5 +1 21

C; » and its type 2 cost less than ci .

The approach then is to locate the immediate stepping. cost which

is defined as follows.

DEFINITION 3.3.: -The immediate stepping cost (cl 2 ). is the

™’ 1M
stepping cost which is not in the set of located stepping costs, and

for which there is no other stepping cost, say (cl,cz), that satisfies

either
1
¢y < v
or
1 ' 2 -
= < :
cl CIM and c2 CIM

- Now define, for all i # 1, Iﬂi(c)l to be a function of c such that

K, (1),K,(1)
] b 3
|ﬂi(c)| 4 minimum ﬂ,l 2 l (3-6-3)
Ry DKy
R (1) - .
where c; , Kz(i) :-Kéi’ is the type 2 1+i cost associated with Kl(i)
such that

K_(i)" K. (i)+1
.c 6 [Clz ',Ciz ] .
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_Define, for all i # 1, the set of nodes Si’

s, 8 (K if there exists a smallest integer R (k) <K, and its
associated smallest integer Kz(k) E-Kék such that
K, (k),K. (k) K, (k) - : -
1Y% R Al S SO
]ﬂk | +dp; < Ini(ck + hy o) [} : (3-6-4)

Essentially, if k € Si; then k is a feasible last intermediate

K, (K) K, ()

Kk (k,i) is a possible next 1>i stepping

node.such that w

. . K. (k)
cost, with type 1 path cost & 1 + hk' and type 2 path cost
ck2 + hﬁi’ which satisifes (3-6-1) and (3-6-2). Kl(k) is chosen

to be the smallest possible so that the next 1*i stepping cost is of
~smallest type. 1 cost, and Kz(k) is the associated smallest possible
integer, such that the type 2 cost of the next 1»>i stepping cost is as

small as possible.

*

1i° €24 to be

Define for all i # 1, the values ¢

% K. (k) 1
cyy minimum{ék + Iy }
k€Si

(3-6-5)

* K,
c,; = minimum{c, + h;l (3-6-6)
kGSi

]

where the:above minimization is restricted by,

”Kl(k) + hl = c*
Cx ki 11
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* : .
and define i € Si to be the node such that

K (i%),K, (i%) K. (k),K, (k) ‘
L 2 + d = minimum{ |7 1 -2 | +a .}
i% , i*i €S Tk , : ki (3-6-7)
i . . .

i

where the minimization is restricted by,

aKl(k) el o

k ki = €14
and

K00 5

Cx ki = C2i

Hence, for all possible last intermediate nodes for the next 1+i

. . . *
stepping-cost path, CIi is the smallest possible type 1 path cost; Chss

. % . .
associated with c¢.., is the smallest possible type 2 path cost; and
1i _ _
% : .
i dis the minimizing last intermediate node to result in a next 1»i
. F ok & :
stepping cost (cli’CZi)' . ]

. % ) .
Assertion 3.3 If C1; T E.ll, then there exists a next l1»>i stepping.
' TR K, .+1

. ' . ®
th type 1 cost-Eill, and with type 2 cost s * §_c2i. 1f
e . . . A

cqg > éill then there exists a next I1+i stepping cost with type 1l cost
Kli+l . c* .

i — 1i

cost wi

c
: . % %
Define’ the node r, along with its associated clr‘and Cop? such
‘that
% %

iy = minimum{cli} | : C . ,(3—6—8)
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%

Cop = mlnimum* {czi} ' | ‘ “ (3—6—9)_
i’cli=clr ‘
and that .
K, (r%),K, (r%) : R (i%),K, (%)
mx 2 + d = minimum{ | 1 2 | + d,,
r#® r*r ni UL g% ' _ éi*i _
(3-6-10)

where the above minimization is restricted by,

L

* %
. =¢C
€11 1r
and
% *
c,. = ¢
2i 2r

By the above definition, r is the node Qith a possible next étepping
cﬁst of smaileét type 1 path cost. Andjﬁf all otﬁer_nodes-with a
possible next éteﬁping cost of the same type‘l path coét, the type 2
path cost éssociated.wihh node r is the smallest one. .Finally, pf all
other nodes Witﬁ the same possible stepping cost, the length of the
stepping—éost péth associated With.node r is the smallest one.

Shown in Fig.'BAais a 5-node network with its 15 paths listed
in Table 3.2, along witﬁ“the associated pagh lengths and both type 1
~and type 2lpaty costs., The J§5 stepping costs are shown in Fig.

3.4b. .
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(559, 53, .+9) £1:5,59,:3)

(.6,:5,.5)

(2:851,.5)

T~

(Dl SiD

(1.9,.5,0)

AL, i9:1:5)

edid; 255)

L8531, 0)

Fig. 3.4a. A 5-node network with wji m e Sl M she iR
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cl(ﬂs)
DO
4.0
2,05 LA
5.9
1 Aol
5.0
7.8
1.0
o0
I T | | I c2(ﬂ5)
) 1 died 2 255

Fig.3.4bs

The 1>5 stepping costs.
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Table 3.2. The Set of I»5 Paths of the Network in Fig. 3.4a.

5 | _ L e (ms) . ep(Ts)
1-2-5 - ' ‘ 7.8 1.0 s
1-3-5 - 5.9 1.5 .5
1-4-5 S 5.6 1.0 . 2.0
1-2-3-5 . f 12.2 2.0 .5
1-3-2-5 | 4.0 ‘ 2.0 3.0
1-3-4-5 5.7 - 2.0 L 2.5
1-4-2-5 o 5.8 . 2.0 1.0
1-2-3-4-5 | 12.0 2.5 T 2.5
1-3-4-2-5 . 5.9 3.0 "~ 1.5

1-4-2-3-5 - 10.2 3.0 1.0
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For example, the IMSC,  say :(2, 1), is not associated with node 5

until the 1+5.stepping costs (1.5, ..5), (1, .5), and (1, 2) are located.
Theorem 3.2 Let C%M denote the type 1 cost of the IMSC; then

e | o S o (3-6-11)

where r is the node that satisfies (3-6-8) .to (3-6-10).

* ’ . .
It is obvious that, for all i, cl < ¢, because, for each nonnull

IM — 11

Si’ there exists a possible new 1+i stepping-cost path with type 1

%
path cost not smaller than C1i°

%

It remains to be shown that C%M 2_clr to complete the proof.

Lemma 3.3 If IMSC is associated ‘with a node, say node i, and k is .
the last intermediate node on the hew 1>ri stepping-cost path, then

A 1 %
k € S5 moreover, cry LA

The proof is essenﬁially the same as that of Lemma 3.2,

Proof of Lemma 3.3,

1

It is obvious that the 1+k path in the IMSC path is itself a

stepping-cost path. Let A -dendte the type 1 path cdst of this pafh;'

K1k «
then Ak E-ék . o
P 1 1 s :
We have Ak __CIM - hki E-CIM' Thgn by the definition ?f IMSC,

and the definition of K,, as the number of type 1 costs each of which

1k
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has a nonzero number of associated stepping costs, the Ik path.must be

) K
.a stepping-cost path with type 1 cost not exceeding Ek ; hence
X _
Ak j_Eklk. Thus, by the assumption of the Lemma and the definition
K, (k)
L1

of S;» k € Si' Let Kl(k) be+the integer < K., such that Ak =g

1k k

Accordingly;'by (3-6-5),

K. (k) :
1 A 1 %
ery = A Ty T oty 2egy
Proof of Theorem 3.2.

Assume IMSC is associated with node i; then from (3-6-8) and

(3-6-12),
% L. % '< * < 1
®1r T mlnim“.m €11 = %11 = M
S : 2 o
Once CM is- found, we seek to find ciM’ the associated type 2

cost of the immediate stepping cost.

2- . *‘

- Theorem 3:3 C1M = 92r
Proof.
..b‘- h "f" hht*"*—l .2
It is o y;ous that, if i is such tha cli = ¢, = CIM-—

The problem that remains is to show that p%Mlz:CZi'

.

(3-6-12)

(3-6~13)
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66

Lemma 3.4 If IMSC is associated with node i, and k is the last inter-
%
M. — 721"

Proof of Lemma 3.4.

From Lemma 3.3, K €S

.+ . Let B, denote the type 2 path cost of the
K' 1 k . : :
1-+k path; then Bk e where Kék is the number of 1+k stepping costs
- s S RO
associated with the type 1 cost ck = Cry T hki' The fact that
B, = c2 - hz' < c2 éhOWS by‘the same argument as that of Lemma 3.3
k- M T "5i— %M ’ Uen *Js
K'
) 2k . . ‘ .
that Bk f_ck . Hence, there is anJlnteger Kz(k) f'sz such that
K, (k)
B = c 2 and
k k ’
: K, (k)
2 ;.2 _ T2 2 ®-
Cry = B TPy T Tl 2y

. , 2 L%
with the final result, Cry 2 Co4e

. The results of Theorem 3.2 and Theorem 3.3 are summarized as
follows:

1) The immediate stepping éost IMSC is characterized by

' %k * * . . _
IMSC = (clr,czr), where Cips Gy, aTE defined by equations (3=6-8)

2) The node r with which the IMSC associates caﬁ_be 1ocated~by

(3-6-8). to (3~6-10).
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3) The 12r IMSC path and the associated length is defined in
(3-6-10).
%
l > oT2d
%
i , are to be updated by using (3-6-3) through (3-6-7), and further

Once the IMSC is located, the set S, ;0 and the values c c

IMSC are éought until none exists.

3.7 The Constrained Shortest Path Algorithm for Networks with

Two Branch Cost Weights

The procedure to solve the constrained shortest path problem of

networks with two branch cost weights is illustrated in the following:

Step 1. Initialization

- - 1,1 1 i
I=1{2, 3, ...,‘n}, Kip =Ky =1, |w1’ | = o, & =0, ¢, =0,
Tor i € I, Kli'= l"Kéi = 0, lﬂisll = o, Ei = w, ¢, = o,

K % %*
= ¢, K (1) K (i) =1, 1 = 1, Ciq T Coy T s
Iﬂi(c)l = w, for ¢ > 0. |
1 L1 _ 1 1_.2 L1y _
For i such that hy <, &5 = hli’ c, = hli’ Iﬂi | = di.»
. % 1 o L2 % o
S, = {}}, ¢14 = hygs Gy = M4 Ini(c)] =dq;s fér c 2y,

Step 2. Locate node r, such that r is the node that satisfies

* *

C1p = mi?imum ¢4 _ (3-7-1)
i€l
* : Lk
= mini ' ' .o (3-7-2
Cpp = minimum ,*{CZi} _ _ , - ( )

T€Leq 3%y
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Ky €(2%) K, €r¥)

r#*

. KO@E*) K, (%)
e 1 2
= minimum{ ok

i€l

+.d

m r¥r

where the above minimization is restricted by,

%
€11 T S1r
aqd
% %
€21~ Cor
Step 3. If c. o Lr Step 4; otherwise K,_ = K. +1, K._ = 0
tep 3. Cl? cr , go to Step 4; ot érw1se 1r = Ky _"'Zr = 0,
K
1lr _ %
and Er = Cqppt
K. LK. +1 K. (£*),K. (r*)
: 1r’ 2r _ 1 2 e
"K, LK, 41 .
i o 1 | <0 |[f1=1-r1 (3-7-5)
r T _
Step 5. If I = ¢, terminate.
Steé 6. For all nodes i such that r ¢ Si’
. K K, +1 . : .
, 1x’ T 2r * % 2 .
i) 1If Iﬂr | + dri < Iwi(c2r + hri)l, go‘to Step 7;
otherwise continue with-ii.
. % 1 A * 2 . *
ii) Let Ai = cqp <+ hri’ Bi =cy + hri' If Ai < Clp? then
% . % % % * :
= = i = i = : i = +1.
C1q Ai’ Cog Bi’ i =r, Kl(l ) Klr’ and K2(1 ) K2r‘l
"l‘ . . ) )
7 is the precomputed unconstrained shortest 1+r path.
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{11) Or, if A, = c., and B, < c.., then c., = "
iii r, i i = 150 an 5 Chi then Coy = Bi,.l = r,

* % .
Kl(l ) = Klr’ and-K2(1 ) = K2r+l.

E3 *
iv) ‘Or, if Ai =,cli’ Bi = Coyo and
K..,K. +1 . K, (i%),K, (i%)
1’ 2r 1 72
|Fr |+ e < Iﬁi* It djyy, then
.-k _ K. ‘* _' . d .*
i =r, l(1 ) = Klr’ an K2(1 ) _.K2r+1'
’ K
_ . 2r %
7o Ry =Ky s = oy
. % . . % 1r’2r %
i) ]wr(c)l = mlnlmum{lwr(c)], Iwr [}, for ¢ 2 ¢y, (3—7—6)

ii) - For all nodes k GESr, if there exists a smallest integer

. . : |
Kl(k) <K K’ and an assqc1ated smallest integer Kz(k) :-KZR’

1

where Kék is the number of 1+k type 2 costs associated with

Kl(k), such that

K, (k),K, (k) K, (k) :
1 2 % 2 2
|, +d <o, F b )| L ;3-7-7)
k remains in S _; otherwise S_ = S_. - k.
r T T
¢oidid) ¢, = minimum{&“:k + hkr} ‘ (3-7-8)
' k€S, .
1
K, (k) ‘ -
* . : 1
cér = m.inimum{ck2 .+ hir} ) (3-7-9).
. Kes, ' - S

where the above minimization is restricted by
1 %

K. (k)
ck : f hkr - clr ‘
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]
T E,vais:such.that

K, (%) ,Ry (x%) | R (05K, ()
L. + d wo = minimumi{ ﬂk ) +_c_1k
T Sor¥r kESr _ SRkr

(3-7-10)

where the above minimization is. restricted by,

~Kl(k)_l_'hl =.*
ik 7 ke T C1r
and

Kz(k) + 52 = c*
€2k ke 2r

Step 8. Return to Step 2.

The computational effort for ;helabove procedufe ié evalﬁated as
follows.

Assume there are at most m type 1 étepping éost; associated with
each node, and.m type 2 costs associated with each typg 1 stepping.cost;
hence, for each node, the nﬁmber of stepping costs ié bounded from
aone by m2. |

Equations (3-7-1) through (3-7-3) require at most 3mn coﬁparisons.
The computgtional effort in Steps 3 through 5 is trivial. Ip pro-
cedure i of Step 6, the functioa ﬂi is itself.a stepping functiqn, and
hence, requires at most m comparisons. Procédures ii through iv of
Step 6 require at most 3 comparisons. Thus Step 6 needs at most

- n(m+3) comparispné. For (3-7-6) in Step 7, at most mf comparisons are
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required., In (3-7-7), m comparisons are needed to locate
x, K 5 2
'nr(c2k +_hkr),'for a glven.Kz(k); and since at most m .stepping

costs are associated with node k, m3 comparisons ‘are needed for each

k in Sr' Hence the number of comparisons is bounded from above by nm3,
Equations (3-7-8) through (3-7-10) again require at most 3n comparisons.
The total number of comparisons to locate omne stepping cost is

- 3 L2 ' _ 3 2 . 3
found to be nm™ + 3n + m”. + n(m+3) + 3n =@ + 9+ m) +n” T om”.
Since there exists at most nm2 stepping costs, the algorithm terminates

within the order of n2m5 comparisons, which is of the order of the

square of the total number of stepping costs.

3.8 An Examplé

The combinatorial approach for finding shortest paths in a doubly-
labelled cost weighted mnetwork is illustrated here by finding the set
‘of stepping costs and the associated stepping-cost péth for the net-

work in Fig. 3.5.

To start the procedure, we know there is the trivial 1+l path with

one and only one stepping cost, i.e., (0, 0). So we-have Kll = K21 = 1,

Iﬂi,ll = 0, 6i“= 0, ci = 0. And for all i # 1, no stepping cost is
K,.,K ’ :
. 1i*721 1 L. P
known, K1i = 1, K2i =.0, ]ﬂi , =®, ¢y can be a531gn§d an infinite
%
value,:h;(c)l = o for ¢ > 0.

‘ According to (3-6-3) and (3-6-4), only node 1 satisfies (3-6-4).

Hence Si ='{l} if (, i)_exists, with Kl(l) = Kz(l) = 1. - Thus,




(5.9;:5:4:%) (1L25,.5,+8)

{+65455¢3)

(2:451;.5)

-

(1,1,.5)

(1.9,.5,0)

V'-Clhely s5,y4143)

(1.5;1,2.5)

(5.3,1,0)

1 2

FigyeEds s, A 5-node network with W.. = (d..,h..,h%.).
Ji Ji - Ji° J1
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. Z [ <L _ * _ .1 L k2, '
for i = 2, 3, 4, Si {1}, ¢y 14 bli’ c; = Chy —_hli’_SS = ¢,

The first IMSC is found by evaluating (3-6-8) to (3-6-10). Node

3 is found to be the minimizing‘ﬁode,‘since.in (3-6-10)

} = minimum{5.9,.6,1.5}

m1n1mu1’n.{d12,dl3,d14 = .6 ='d13
i1 k& ' ® k% :
while Cpg = Cpy = €y, = .5, and Cl3‘f ¢19 = 14 —..5. Hence,

IMSC = (.5, .5) with the associated path length .6, "The curve.

% _ .
]ﬂ3(c)| is thus modified as shown in Fig. 3.6a.

Note that 83
% 3

i3 and c23 are assigned infinite values. Node 3 becomes a member

in the set of S,'s, so S, = {1,3}, S, = {1,3}, s

becomes null since node 1 is no longer in 83;

5 = {3}, with~

K1(3) ='K2(3) = 1, Hence, from (3-6-5) and (3-6-6),

CIZ = mihihiz, Eé + héz} = min{.5,.5 + 1} = ,5 "
c:4 = mih{hi4, éé + h§4}.¥ min{.5,.5 + 1} = .5
cys = & ;.h§5-= 1.5
c;2 = by, = .5

¥ =gl ‘=l.5
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Further comparisons by (3*6410) shows that the second IﬁSC is assoéi~
ated with node 4 with IMSC = (.5, .5). an(c)l is shown in Fig. 3.6b.
The second IMSC does not contribute node 3 to a stépping-cost

path, so S_ remains null;‘and S becomés null. - S, = {1,3,4},

3 . 4 2
55 ='{3’4}_, From (3-6-5),

x R AR R R AR _
€1y f mln{hlz, c3 + h32, &, + 542} = min{.5,1.5,1.5} = .5
* Lol gloaly oo o
cy5 = mln{c hzg > &, + h4 } = min{1.5,1}
Thus, the third IMSC is associated with node 2, with IMSC = (.5, 5).

*
|w2(c)| is shown in Fig. 3.6c.

54 and SAIremain null, 82 = {3,4}, and S5 ='{2;3,4}. Again,
.ciz - mihfcg + hLy, € by} = min{1.5,1.5} =
cis - miﬁfa; + hés, Eé + h35, ai + his} = min{1,1.5,1} =.1 .
_ czz = mln{c + hgz; i + hiz} = min{é,l} f 1
CZS ; mih%c% + hgs, ci + b25} =.'miln{.S,Z} =
Hence, the fourth IMSC is associated with node 5, with IMSC = (1, .5).

% ' :
.lﬂs(c)l is shown in Fig. 3.6d.

+Ip fact |w§’1|,=

[ﬂ3|, so node 3 is exempt from further consider-
ation by (3-7-5). ' l
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*
Fig. 3.6a. |ﬂ3(c)].

IHZ(C)I

L s

3

*
Fig. 3.6b. lna(c)l.

|7y

|

A
||
5.9

o

1 o

o5

i
Fig. 3.6c. Inz(c)l.
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%

) . % . )
Node 2 is no longer in S 55 = {3,4}. 82,'c12, and c,, remain-

5° 22
- %11 1, 1. S
unchargged,'c15 = mln{c3 + h35, g, + h45} = min{1.5,1} = 1;
er = ¢l 4+ n? = 2. So the fifth IMSC is still associated with node

25 4 45
*
5, with IMSC = (1, 2). lws(c)l is updated and shown in Fig. 3.6e.

5= {3} with ¢;s = 1.5, ey = 3 + ho, =
Now 5.._ wit c15 = 1.5, C25 -—' C3 h35 = 5. 32 remains

unchanged. Hence the sixth IMSC is associated with node 5, with

. % !
IMSC = (1.5, .5). st(c)l is updated and shown in Fig. 3.6f.

S, becomes null while 8, = {3,4} is the only nonnull set. Hence

the seventh IMSC is associated with node 2, with IMSC = (1.5, 1).
% . . : .
[wz(c)l‘is updated and shown in Fig. 3.6g.

with S, ='{2}f

Now 32 = {3}, and 2 becomes a member of S5

1.5

C;Z = Eé + h;z =

& ad il = s a2
Gyl e Lt s
9* = cé f hgs f 1+ d ; 1

Hence, the eighth IMSC is associated with-node 2, with IMSC = (1.5, 3).
% . : .
|w£(c)| is updated and shown in Fig. 3.6h.
8, becomes null. The ninth IMSC is automatically associatéed with

, . * .
the only nonnull set, S.. IMSC = (2, 1). |ﬂ5(c)l is updated and

5

. shown in Fig. 3.61i.°
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! & ] i 1 * v g 2N f
Finally, S5 = {2} with ci5 = & t hho, cpp =y + hys = 34 0 =3

%
IMSC = (2, 3). Iﬂs(c)l is updated and shown in Fig. 3.6j.
The set of stepping costs and the associated stepping-cost path

lengths are shown in Fig. 3.7. The 1+5 paths are listed in Table 3.3.

cl("s)
2.8
4.0
2,0
59
LhiSe
5.6
1+8
100—-
T T T T T T CZ(HS)
9 1 159 2 255 B

Fig. 3.7a. The I*5 stepping costs.
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cp(m3) ¢y (m,)

, c2(“3) : c2(7f4)

Fig. 3.7b. The 1+3 stepping costs. Fig. 3.7c. The 1+4 stepping costs.

cl(nz)
\
3.9 241
1.5+
949
. 3]
T T T = calny)
5 1 3 2°2

Fig. 3.7d. The 1*2 stepping costs.
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Table 3.3. The Set of I»5 Paths of the Network in Fig. 3.7a.

L L ep (7o) . e, ()
1-2-5 | . 7.8 1.0 .5
1-3-5 . . 5.9 1.5 .5
1-4-5 o 5.6 1.0 C 2.0
1-2-3-5 12.2 2.0 .5
1-3~2-5 ' 4.0 2.0 3.0
1-3-4-5 . 5.7 2.0 - 2.5
1-4-2-5 . 5.8 2.0 : 1.0
1-2-3-4~5 ©12.0 2.5 2.5
1-3-4~2-5 5.9 3.0 . LS

1-4-2-3-5. | 10.2 3.0 L0




CHAPTER IV

SOME OPTIMAL PATHS IN PROBABILISTIC WEIGHTED NETWORKS

4.1 Introduction

The general problem of finding'the COnstraiﬁed shortest paths in
deterministic weighted networks has been discussed in‘earlier chapters.
In practical situations; however, the 1ength-of a branch, which may be
a measure of the cost or fhé time needed to traverse that branch, is
often a:random variable. It may be random by nature, or because of
errors in measurements. - Hence;.the shortest paths are a functioﬁ of
randon events.characterized b& probability distributions. We Qould
like to examine properties of such networks and to introduce definitions
of some types éf optimal paths. Finally, methbds to find such optimal.
paths are diséussed_and shown to be applications of ;oﬁstrained shortest

path algorithms.

4,2 Probability Distribution of the Shortest Path.

Let W, be a random branch length associated with branch bi’ i=1,
2, ;.., m, of an n—node‘m—brénch network. Assume tha.t'W:.L is continuously
distributed.and that the joint probability demsity fﬁnction PW(wl, Voo
' A T.
.v., W ) of the random vector W= (W., W, ..., W), of which W =
m - 1 22 m’ X =
T, . . . A
(Wl, W2’ vees wm) is a sample value, is given. Let m = {ﬁl, Tos eees
) ’ A
ﬂq} be the set of 1+s paths of the network, and let |m| = (|ﬂ1|, Iwzl,

ey lwa)T be ‘the random vector representing the set of 1+s péth

lengths., Then the length of the shortest 1+s path, denoted as M, can
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be written as
M= minimum{]ﬁiW} = minimum{f Y ow.} ' (4-2-1)
i : i b.em, ' ‘
joi
Since the Wj's are random variables, the shortest 17s path length
M is also a random variable characterize& by its probability distribu-

tion function F(R), where
. A A . . . B
F(L) = Prob[M < 2] _ : ) (4-2-2)

is the cumulative probaBility that M is not greater than a real value %.
To compute F(L) we must first find the probability density function
PI“I(Xl’ Koy eees xq) of lﬂl where x =‘(Xl’ X,

vector of lﬂl;_ F(%) can then be easily found as

ey xq)T is the sample

0 o (=]

F(R) =1~ | { vor | Plﬂl(x;, Xy ..-,"xq)dxl_dx2 e dx

) 2

(4<2-3)

The rest of this section is devoted to the evaluation of

1" 2
The sample value 5.6f the 1+s path length || can be expressed as

P, (x., x_, .;,; X )
| ' Tq

x = Aw o . (4-2-4)

where A = [Aij] is a q X m matrix of zeroes and ones such that Aij =1
if and only if the branch bjewi,

' ' T ' T |

Let o = (él’ Ggs ey am) » B = (Bl’ 82, coesy Bq) , and let

@w(g), @lnl(g)lbe‘the characteristic functions of W and lw[, respectively.

[$1)
[




84

By .definition,

— o © © " m )
¢W(g) = E{exp(jg?w}} = f ‘f ces f exp (j Z o,w,) °
-0 ) 00 = 0O i=1 i1 .

and

oo oo ©

élﬂl(g) = E{gkﬁ(jﬁ?[w|)'_¥ [ [ oo [ exp(d Z B,x, )
' —~00 w00 -00 i=1
PI"L(Xl’ Xgs eses xq)dx:L dx2 e dxq

(4-2-6)
" Then, since x = Av ‘and since the expedtation,of a function of a .
random variable can be computed as the integral of that- function and

the original variable,

. _ [o5) 03~... .00 A .
@Iﬂl(g) —£ _£ : _i exp(Jlgls kzl 177
PW(Wl"WZ’ ceey W )dWl dW2:“"... dWm
= f-o--fexp{JZ(ZBA)w}

-0 =00 =00 =

P (Wl, Wos eees wm)dw1 dwz oo dwh

= @W(A_ﬁ) ’ 4 (4~2-7)
Now that the characteristics function thgp of lnl,is known, we

can attempt to find the probability density function of lw{by.inversion;

However, élthough @lﬂl(g) is well defined, the corresponding density may
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not be unless the rank r of A is q. Suppose r < q; then, instead of
. finding the density function of lﬂl, we must find the density function
| T s .
l,...,_lﬂi l) where IW[ is a set of inde-

2 : ' ~
+ The density function of lwl is the inversion

P|;| of lﬂl = (lﬂill, lﬂi

pendent variables of lw

of "its characteristic function @l%l(g) which is now

o0 ® =90 (s '  4-2-9)

where 8 g (B, » B, 5 ¢evsy B. ), and A is the submatrix of A corre-
- 1 ) Tr

sponding to a set of 1iﬁearly independent rows il’ i2, cees

The relation between the set of independent and dependent bath

i of A,
.r .

lengths can be expressed by a q X r matrix A' = [Aji-] obtained by
. k ‘
Gauss reducing the matrix A, written as :

T : .
x = kzlA-';;ikxik’ for j =1, 2, vees @ | R (4-2-9)
Finally, F(%) is found as

F@W =1-[f n fPl;rl(x'il, % , x'ir)dxil dxiz dxir
(4-2-10)
where Q is the coﬁ?ex région definéd‘by the set of iinear inequalities
T

. = ! ] = e e =L .
% kElAjikxikiz, for 3 =1, 2, veey g | _(.4.21.1»
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For a complete network of n nodes and n2 branches, the number of

17*s paths may be as many as
1+ (n-2)+n=2)(n=-3)+ ...+ (n-2)!

So, in general, there are many more paths than branches, justifying
the conclusion that in a complete network, most of the l+s paths are

linearly dependent.

Example 4.1

In Fig. 4.1, a 5-node and 1l2-branch directed network is shown. The

set of 1+5 paths are listed in the following:

=
|

i ¥ (132)’(295)

i (113)9(3:5)

=
|

T = (1,4),(4,5)

ﬂ4 - (1,2)a(2,3)9(395)

Moo (192)’(2,4)’<4,5)

5

me = (1,3),(3,2),(2,5)

My = (1,3),(3,4),(4,5)

mg = (1,4),(4,2),(2,5)

Mg = (1,4),(4,3),(3,5) Fig. 4.1. A 5-node 12-branch network.
Mo = (1,2),(2,3),(3,4),(4,5)

M = (1,2),(2,4),(4,3),(3,5)

T, = (1,3),(3,2),(2,4),(4,5)




87

M= (1,3),(3,4),(4,2),(2,5)
14 piY (1,4)’(4:2)’(2!3)’(3’5)

ﬂls . (1,4),(4,3)’(3’2)’(2’5)

m

‘ The A matrix is then

K -~
1|1 1
2 1ol
3 JoiegL
411 1 i
5l el
6 & 1 1
7 i 1 1
Xi 8 il ik 1
9 1 a4l 1
10(1 1 il 1
16l ¥ L 1
12 1 1 1 1
13 1 il i 1
14 1 1 L 1
15 Tidh b i 1
L /

After Gauss reduction the equation Aw = Ix becomes




®

w
: 3
e ek S PSRN Y SRR B R G T
% |
1511 i
2 1 iy el
4 1 e el
5 1 | 1
6 1 E i g
3 il : 1 ik
7 d. : -1
i 8 1 ; 1
R cil bl
10 =
11 1 =
2 i :
13 :
14 !
3D I
L I
> 47
3 i
T e e e B R S YA g W e T g, i
i i
1] 1 1 ;
2 =1 1 !
4 g vy T | !
5|=-1 -1 15 il :
6 1 el ;
3 i !
T 1 15 =10 <1 !
4 1, AR, REGNE i | ERye | !
g I ] el b ko R
10 1 =1 =1 e 1
11 1 -1 -1 1
121%1 ol -3 !
13 1 -1 -1 !
14| 1 %) L1 !
15 1 -1 -1
<

2 n"13 Rk

1
A

(4=-2-13)

MHETe W S0, 5 WauiWas ¥ e s Mg i Wasilgs Wyqs Wy g ¥ wyp) s and I

is a 15 x 15 identity matrix.

It is found for the example that the

|




L

89

rank r of A is r = 9. Let us select as a linear indepeﬁdent set of 1*5

paths

o= (wl, Tys Tas ﬂ4, Tes w6,'ﬂ7, ﬂsg'ﬂg)T

and let 7' = (w )T denote the lineariY,depen—

10> "11° 120 "13° "14° T1s . _
dent set of 15 paths. -From the lower half submatrix of the right-hand

"side of the above equation (4—2—13),'define a matrix B.

~ -~
-1 - 1 : 1
-1 1 1
. -1 1 1
B = . ¢
-1 1 1
~1 i 1
-1 1 - 1
- P
Then 7' = Br . o (4-2-14)

and Q is simply the region defined by

%

Iy . .
e s | . ' S C . (4=2-15)
B 2

where I9 is a 9_X 9 identity matrix.

?
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4,3 Some Optimal Paths

In the‘previqus section, an exact analysis of the shorteét path in
a probabilistic Weighted network was presented. It is found that given
the probabilistic chatacteristics of the network, the.pfobabilistie
density funetioh of the shortest path can be calculated by.a multiple
integration. ‘The evaluation of the integration becomes much more diffi-
cult when there exist some dependent paths, such that a canvex_region is
needed to specify the regian of integration. The calculation may become
simpler if the branch weights are discretely distributed ahd the branch "
weights can only assume a value from a small set-of real values. Frank
[28] treated the analysis problem by statistical methods. Even though
the probabilistic characteristics of the shortest path is cbmpietely
known, the problem of finding the shortest path is still not yet solved.

Knowing that the shortest path length is indeed;a random variable,
additional deterministic objectives are needed in order to define an
optimal path. Examples of such deterministic objectives are as follows
¢D) the optimal path such that the expectation of the path length is
smallest; (2) the minimum mean path such that the path length variance is
limited; (3) the minimum mean path such that the probability of the path
length exceedihg a given:amount wili not be.freater than a given frac-
_tion; (4) . the- optlmal path such that the probablllty of ‘the path 1ength

exceeding a given amount 1s.m1n1mlzed,t These determ1n1st1c paths will
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)

be discussed in the‘following for a network with a set, of stochastically-

independent random branch weights.

DEFINITION 4.1. The minimai mean 1+s path is the p;th which is
minimal in the mean value of the I+s path lengths. |

The minimal mean 1-s éath is the path with minimal path length
on the aﬁerage and ié trivial to obtain since it is simpiy the shortest
1+s path of the‘averégéd'network; that is, the network whose branéhes.
are labeled by the mean value of the original weight. |

,Tﬁe biggest drawback of this minimal mean path is the absence of
knowledge of its variance. It may be that'since the variance of the
path 1éngth is so largg that one is forced to accept a path with a
larger mean value but having much less variance. Thﬁs, minimal mean
paths that satisfy a ceftain variance constraint afe-of.practical

1 v
interest.

Similar to the concept of the constrained shortést paths in a
network with.a length aﬁd a coét aésociated with each branch, let.the
mean value and the variance of thg:random branch weight in the prob;
abilistic weighted ﬁetwork be the length and cost weights;.respectively,
associated with each branch of a deterministic weigﬁtéd network of the
same network tépology. The Eost constrained shortest paths of this net-

work are then the variance constrained minimal mean paths..
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2 ‘ .
Let the symbols ¥ and 0 denote the mean and the variance, res-
pectively. Let w(o) denote the constrained minimal mean 1+s path such

that the variance of the path.lemgth is not greater thanhdz.

4.3.1 The Minimal Mean Path of Confidence Level q,-at 20'

;A

~

DEFINITION 4.2. The minimgl mean path 7 of confidence level qO at

20 is the minimal mean path such that the probability of the path length -

exceeding 20 is not greater tham a positive fraction qO.

When the random branch weights are normally distributed, then the

A

probability condition that 7 has to satisfy can be written as .

Prob[|m]| > 20] =1- N{(ZO ~ mean of |7|)/standard deviation

of I;I}“§.§O' : - (4-3-1-1)

where

p:9 ) ) .
N(X)é / L exp(-y*/2)dy . : © (4-3-1-2)

—c0 J 2w

is the cumulative distribution function of a normalized zero-mean and
. . . . . -1 . :
unit-variance Gaussian random variable. Define N ~(+) as the inverse

function of .N(+), and let

N | | _3-1-
Ny SN (1 - qp). | , | o (4~3~1-3)

Let uo and‘og denote, respectively, the mean and variance ofvln

5y then

(4-3-1-1) is




> NO (4-3-1-4)

Thus we have changed the probabilistic requirement into its determin-

istic equivalent of which the mean and variance of the length of the
constrained minimal mean path T must satisfy.

~

m can be found by first finding the set of constrained minimal mean
paths m(0) with variance not greater than 02, and then searching over
the set of paths (o) that satisfies (4-3-1-4); the one with minimal
mean path length is ;.

Fig. 4.2 illustrates the evaluation of ;. In Fig. 4.2, the minimal

2
mean path with variance not greater than 01 satisfies (4-3-1-4) is

the path with minimal mean.

|7 (o) |
A

FEASIBLE

RICH

REGION

S

i
|

(o]
9% %

Fig. 4.2. A confidence level curve and the feasible region.
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A

The stepping—~deviation.path W(OO) is also a candidate for m, In
the algorithm presented in previous chapters, only the set of stepping-

cost paths are retained. So.we can choose w(ob)_as e

Assertion 4.1 Let.{ﬂ(Oj)} be the set of stepping-deviation 1*s paths

with mean u(oj) and variance Oj; then the constrained minimal mean 1ss

~

'path 7 can be fqund_as the stepping-deviation 1-s path with'mean p and

its corresponding stepping deviation ¢ that satisfies

; = minimum {n(o.)}

S
ﬁ(oj) SQ
where So'is that subset of stepping-deviétion paths that satisfy
20 - u(o.) o X
. . B N * - | o
— 5 > N, | - (4-3-1-5)

J

4.3.2 The Maximal Confidence Level 20 Path

. DEFINITION 4.3 The maximal confidence level . path is that path

0
which is minimal in the probability of the path length exceeding £

0°

It is obvious that the maximal confidence level T path must be a

0
variance constrained minimal mean path. For if not, a path with the
same variance but with a smaller mean would result in a smaller prob-

ability of the path length exceeding To* This is true because N(x) is

a strictly increasing function of x.
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Secondly, the maximal confidence level £ path must be a stepping-

0

deviation path._ For if not, there exists a stepping-deviation path with
the same mean but with a smaller deviation, again resulting in a smaller
probability of the path length exceeding L9+ So if’{n(qj)} is the set of

stepping—deviation l1l2s paths with mean u(oj), deviation Uj, the maximal

confidence level 2. path m with the mean u, variance 02 is the stepping-

0

deviation path such that

2.~ 1 2. = u(o,)
-0—'_\-—.. = max _9—6_—1—.. (4—3"'1—6)
o 3 J

The selection of m is illustrated in Fig. 4.3.

|m (o) |

u(é)

~

o ' o

Fig. 4.3. The maximal confidence level 20 path.




96
In Fig. 4.3 the confidgnce.level curves étarting from the right-
hand side to'the left are in an order of increasing confidence level.
The maximum confidence .level qmax is found at variance 32 with the
associated patﬁ ﬂ(;) and mean ﬁ(s).
The as%umption of the branch weights being normally distributed

can be relaxed by the fact that under very general conditions, sums of

random variables are app;oximatelj nprmaily distributed [55].

4.4 Stochastically Dependent Weights

In the precedihg treatment of certain optimal paths the branch
weights are assumed stochastically independent. For nétwotks whose
branch weights may be stochastically dependent, a 17*s path still has
the sum of ité copstituent branch means as the méan of the path léngth;
however, the path variance, depending on the choice of constituent
branches, and the sfochastically dependence relationéhip betWeen the
branches, may not be the’simple sum of the_éonstituent'branch variances:
This éreates a new dimension fér constrained shortest paths problems and
is recomménded.for future research: |

Let w denqte a path in an m-branch network with an associated
random weight Wj for each branch bj' Express ]n],'the length of w, as

m

lw| = Zajwj' . S , L (b6

where
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a, = 1 if b, € 7; . otherwise a.
J . J C J

=O.'

Suppose the mean and variance for Wj'S'aré known, and the covar-

iance between any two random weights are also known. By definition,

2 2 2 2. _
0, = E[W. - E(W, = E[W.] - E [W. 4-4-2
i [J‘(J)]_ [-J] [J] (_ )
Gij = E[W, - E(Wi)][Wj - E(Wj)] = E[Win] - E[Wi]‘E[Wj] _(4—4-—'3)
Then E[lﬂl] is
_ m m K
E[[v]]'=E[ ) a,W.]1 = ) a,E[W,] : C(b=b=t)
. j=1 13
' ©om m-1 m m .
E[lw]zj = E[ ) aiwi +2) 7 aaWW.1] = ) aiE[W;.Z_]
i=1 i=1 j=i+1 * 4+ I gapt
- m=l m -
+ 2.2 . Z a a8 B[WW, ] (4=4~5)
i=1 j=i+1
Hence, the variance 0% of lﬂl is
' ' m m-1 m
cop = Elnl®y - Eln1 = Jajel v 2] ] oaao  (4e6)
) i=1 i=1 j=i+1 * J
Thus
2 _ % 22 :
o = ) ajo; = sum of the constituent branch weight variances ,
i=1 : (4eti7)
only if.
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cij = 0, for all-bi,bj €7

which justifies the above.statement. -




CHAPTER V -

SHORTEST PATHS IN FLOW NETWORKS

5.1 ,Intfoduction

A flow network is a netwérk where each branch (i,]j) ‘is associafed
with a nonnggati?e weight cij called the brgnch capacity which repre-
sents the maximal ampunt'of commodity that can arrive af néde j from
node i.alopg (i,j) per unit time. The commbdity may be messages in a
- communication network, traffic in a road network, or oil in a pipeline
network, etc. A naturai question is: What is the maximal-amounf of
coﬁmodity flow that can be shipped between an iﬁitial—deétinatibn nodé
pair through the network? Or, if an additional cost weight is assigned
to the branch represeﬁting the unit cost of commodity fioﬁ'along'(i,j),_
then a question is:' Given the'réquirement of flow from one node to
another, héw'shouid the cqmﬁodity be routed thrbugh the network so that_
the total cost is minimized?

Ford and Fulkerson {56] contributed most of the fundamental work
for.the maximum network fldw.problem in Section 2 and the well-known-
problem of constructing flow at minimum cost of Section 3.  Section 4
treats the minimum cost flow problem with an additiohal transit delay
requirement where the constrained sﬁortest'paths gﬁproach coﬁtributes
to a suboptimai solution. Section 5 discusses some'practiéal paths in

flow networks.

g
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5.2 Maximum Flow in Networks

Let nodes s and £ be, respectively? the.soufcé and sink of the
coymodity floﬁ in a directed network G(V,B). Let F denoté'the set of
' flows'{fij} associated with the set~of B:anghes~in G(V,B); F is églléd_

a flow pattérn. The flow pattern F is said to be feasible if it

satisfies
*- .
.fst , 1f 1 = s

) fij -7 £.5 =40 , if i # s,t (5-2~1)

) * ’

jev | KeV T o
and

>f..>0 ‘ - : (5-2-2)

C..
ijJ — 13 —

where V = {1, 2, ...;-n} is the set of nodes in G(V,B), and f:t is the
amount qf s+£ flow. |

' Equation (5-2-1) exﬁresées the assumption that flow is restricted
to be conserved'at alllno&es except nodes s and t. Eqﬁation (5—2—2)
indicates that the flow fij in each branch is one directional -- along
the direction of the branch, and is bounded from above by ;hé associated

branch capacity. . Fig. 5.1 illustrates a flo& pattern of value 2.

».
e
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i (1,3) t
(2,2) (1,4) (1,1)
1 (0,4) g
Hig.. Bels f = .
g. 5.1. A flow pattern where wij (fij’cij)
Let w denote a chain from node s to node t. With respect to

s,t

Lo the flow fij of branch (i,j) is said to be a forward flow if

(i,j) is a forward branch in 7_ ; fij is said to be a backward flow

if (i,j) is a backward branch in The forward flows in =

s,t’ 8,t

{(8;3)%(J,2), (1,83} 1A Fig: '5il are fsj = 0 and fit = 1; the backward

Flowids f i i= 1,
ik

DEFINITION 5.1. Residual capacity Y(ws t) of an s>t chain L in
b ’

a directed network is a nonnegative value defined as

yir ) 4 ninimum{minimum {f..},minimum . {Cab_fab}}
g backward branches 1) forward branches
(l,J)eﬂS’t (a’b)GTTS’t
(5-2-3)

A chain 7 v is said to be saturated if Y(WS t) = (0, and to be
’ b

unsaturated otherwise. If a chain P is not saturated, then one can
b
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add the amount'of.flow %(ﬂs;t) to all forward flows in thg chain ahd
subtract the amount of flow Y(ﬂé,t) froﬁ all backwar& flows, thereby .
obtaining a new flow pattern~for which £low is still conserved énd

branch cépacities‘are not exceeded. .The new fiow pattern then corre-

sponds to a-larger amount of s>t flow that is transmitted from node s

.to node t.

DEFINITION 5.2. An.s+t augmentation path L is an unsaturated
- ” - ’

s*t chain.

A procedure to find the maximum s>t flow aﬁtoma;ically follows:

Step 1. Let fij = 0, for all (i,j) € B.
Step 2. Find an s>t augmentétion path Ws.t; if none ekists, terminate.
. . ’ . .

Step 3. 'Increase the flow in the augmentation path hs ¢ by Y(ﬂs t);

s 3

return to Step 2.

DEFINITION 5.3. A cut (X,iz is the set of branches (i,j) where
i €%, j€X, and X is a subset of V with X denoting its node comple-
ment V-X. (X,i) is_called an s+t cut if s € X, t € X, and is denoted .
as Ast' | .
" For example, {(s,i),(s,j)},‘{(i,t),(j,t)}, {(5,1), (1,3),(E,0)},

and {(s,1i),(j,t)} are cuts of the network in Fig. 5.1 with X being,

AR s Bl

respectively, {s}, {s,i,j},'{s,i}, and {s,j}; in addition, they are

s>t cuts.,
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DEFINITION 5.4. The value G(X,X) of a cut (X,X) is the sum of the

branch capacitiesléf the cut. C(Ast) denotes fhe yalue Qf an s+t cut.
The values of cuts for the above exémple are respectively 6, 4, 11,
and 3.
A famous thegrem which specifies the maximum.s*t flow 'value in
termé of the.network'characéefistics is proved independently by‘Ford
and Fulkerson [56], Dantzig, et al [57], and Eliés,.gg_gl 58] and is

presented in the following.

Theorem 5.1. The Max~Flow Min-~Cut Thebrem. Lef Tst be the value

of the minimum s>t cut, that is,
ek : -
v . =min{C(A )} I (5-2-4)
st k st . . . . .
where'{Agé} is the set of s*t cuts; then for any feasible flow pattern .
% ' ' '

F with s>t flow value fét’

e * ) -- i M » '
maximum{f. } = minimum{C(Ak Y} =1 o : L (5-2-5)
- St oy st st L E

*
Lemma 5.1. £ < T
st —

st
Proof. . I - .

From (5-2-1),
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Cf = Y E - JE , ' : (5-2-6)
st i€V sj kEV ks ) - .
and
0= J£,.- L&, ,forifs,t . _ -‘. : (;-2-7)

jev Y kev
Thus, f@r ény nonnul; proper subset X of V such that s € X and t € i,

&

1§x(3§vf13 ) kgv USRS . - e
oY
» .
F(YE.+ T £~ ] ] £ = (5-2-9)
iex jex 13 jéx 19 pex ki~ ey ki Fat :

The first and third terms in (5-2-9) cancel, and (5-2-9) is therefore

: £ I . . .
iéX(jZXfiJ kgxfk:g = £ . | o (5-2-10)

However, s1nce by (5—2—2), all flows are nonnegatlve, Z Z f > 03

1€X kGX
therefore (5—2—10) 1s ,
R : . (5-2-11)
T iex jEX 1] : ' S
Using (5—2—11) and the fact that £,, < c..,
ij — 1]
' £ ' . (5-2-12
< J Ve o S ( )

for = 16X j€X ij
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However, the right—hand side is the value‘of an s t cuty, and X is

arbitrary, so

* ’ :
st = Tst - L (5-2-13)

Proof of the Max-Flow Min-Cut Theorem.

In the procedure shown before to construct the maximum flow pattern, -
an s>t augmentation path is sought on which aaditional s>t f;ow isv
routed. .We want to shqw fhat Wﬁen the procedure terminafes, f:t :—fst“-

Define-a set of_nodes’L such that
s €L k . T (5-2-14)
“and

j €L, if there is an i € L such that cij ? fij or fji >0

(5-2-15)"
" We know that t é'i because otherwise there would be aﬁ s+t‘augmentation
path.contradicting the éésumption that Fhe‘ﬁrocedure has tgrminated. |
Hence L is not'empty. :Frbm (5-2-10);

= ] yf.- ) If : (5-2-16)
ie1 jéL Y €L wef ¥ . .

But from the definition of L if (i,j) € (L,L), the fij = ey and if

(k,1) € (L,L), then f£i; = 05 hence




106

(5-2-17)

| L A L

iéL jgifij ) iéL'jéicij
" And o . L , o
iéL kéifki-= o ._ o : S .'§5f2f1§>
So
£ =7 Ve o> | | R . (5-2-19)
St ier jeL BT S% o s -

which complétes the proof.

5.3 _The Minimum Cost Flow
In more pfactical sitﬁations one has supply of -a commodity at. a
'cértaiﬁ node in a fiow network, demand at another, and the objective
;s.to satisfy the demand from the'éupplf at minimum cost.
. Let an adqitional ﬁeight hij bg_assoqiated with each brénch repre-
genting'tﬁg unit‘éést of fléw transmitted through tﬁe branch.
The problem is.tq'minimize |
Y oohoof,. ' ' (5-3-1)
i,)es | o
where fij is the flow’of (i,3) satisfying the conservation and ‘capacity
requirements in (5-271) and (5~2-2); f:t in (5-2-1) rgpresenfs the

demand of s+t'flow;-
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DEFINITION 5.5. The minimum cost s-+t augmentation path e is
b

an unsaturated s+t chain with minimum cost which is the sum of the
branch costs over the forward branches minus the corresponding sum
over the backward branches in the chain, and is the minimum cost of
sending one unit of additional s>t flow through the network.

In Fig. 5.2 is shown a minimum cost s>t augmentation path ns,t =
{(s,1),(1,2),(2,t)}. The forward branches are (s,1),@2,t); the back-
ward branch is (1,2). “s,t is of cost 2 = 1 + 4 = 5 and residual

capacity = 1. The s+t chain {(s,1),(1,2),(2,3),(3,t)} is also unsat-

urated but with cost 6.

S

Fig. 5.2. A minimum cost s>t augmentation path where
Wit | 'm (R et T hE )
1] 13° 13" 13
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Assertion 5.1 Let F be the minimum cost set flow pattern of require;

‘ % )
ment fst; then the flow pattern obtained by sending additional flow

w on T
¥ ( s,t) s,t

*
fst + Y(“s,t)‘

results in the minimum cost flow pattern of an amount

A procedure similar to the one for the maximum. flow problem ‘is

displayed as folldwé.

Step 1. Set £, = 0 for all (i,3) € B.

Step 2. Find the minimum cost st augmentation path T . If none

s,t
exists, terminate..
. %
. = mi f - T >t £ :
Step 3. Y mlan(ﬂsit), ot fst}’ increase s>t flow along “s,t by
the amount Y.
%
Step 4. If fSt < fSt return to Step 2, otherwise terminate.

The problem that remains is how to find LI in Step 2.
’ . N .

Theorem 5.2 Let G(V,B') be a network generated from G(V,B) such
that G(V,B') contains the same'set of nodes, and (i,j) € B' if either
(i,j) € B and fij < cij’ fji = 0, or (3,1? € B and fji > Oi Define the
cost hij of (i,j)lin G(V,B') as

. h,, , if £,. < e.,, and £,, =0
ij ij ij i ,
h!. = ' » : (5-3-2) -
oo, , if £, 50
ji ji
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Then the minimum cost s>t path ﬂ; c
- 2

¢ of G(V,E);

of G(V,B') is the minimum cost-

s+t augmentation path T
b

Lemma 5.1 Any s>t path of G(V,B') is an s>t augmentation path of

G(V,B).

P?oof.

Consider a branch (i,j) in an s>t path of G(V,B'). From Theorem? .
'5.2; it must be either fha; fij < C4 and fji = O, of that fji ;<O;
these are exactly the-conditiéns that (i,3) ﬁay be a member of an
s+t augmentation path.", | |

The branch cost hij of ti,j) in an s->t path-of G(V,B') corre-
sponds to the éoét.of sending an additional unit fléw along the forward_
Branch in 7w if'ﬁij'is posifive?'or the saviné of.reducing a unit

> .
flow frqm the(backvard branch in ﬂs’t if hij ié négative._ Hence, the“,
minimum cost §4t‘path of G(V,B'") is the'miﬁimum cost s+t éugmenfation
path of G(V,B): | . .

" The combinations of.bfahch generation from G(V,B) a?e shown in
Figs.i5.3a'thrbugh'5;éb. =
In Figs. 5.3a and 5.5a, fij < cij’ then (i,j) € B with.unit flow

cost equal to hij; and if (i,3) € wé e then (i,]j) G'ﬂs is a forward
. ‘ ! , ,

t
p
brancﬁ where additional flow may be sent through (i,j). Furthermore,

if £, > 0, then (§,i) € B' with unit flow cost equal to ~hysi 1f

(3,1) €'w; e then (i,3) € ﬂ;lt and is a backward branch where the
3 - 9 N




Fig.. 5.3a. (1,1 €8:.03.,1) & B: Branches generated from Fig. 5.3a.

filome s et g, T
ij ij Ji 1]
i E j 5 - £ =
i J o
Fig. S.bae G, 3P E By (3,1)-E B, Fig. 5.4b. Branches generated from Fig. 5.4a.
< f <o hi' . h1
i T J S
* k|
£ =0 1. = -h
Ji Ji 1]

Fip i 5.5a. s 1)s (1) 6B Branches generated from Fig. 5.5a.




ij ij

]
o

S
1]

Fig. 5.6a. (i,3),(j,i) €B.

£f. =0
ij
i /J'
£ .,.=0
Jl

Fiig 85 afayr (dis 1) G A seEsBS

Fig. 5.8a. (i,j) € B.

ir
Fig. 5.6b. Branches generated from Fig. 5.6a.
hi F=ioh
i
i J
! =
ji ji
Fig. 5.7b. Branches generated from Fig. 5.7a.
h!. = h_,
1] 1]
4 e > Ay
Fig. 5.8b. Branches generated from Fig. 5.8a.

LLT
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branch flow may be reduced. In Figs. 5.7a and 5.8a, fji = 0, then
(i,j) € B' with unit flow cost equal to hij’ and (i,j) may be a for-

ward branch in ﬂs * In Fig. 5.7a, (j,1i) may also be a forward branch
5

in T 4 In Figs. 5.4a and 5.6a, fij_= ¢ (i,j) is saturated and

only reduction of flow is possible; hence, (j,i) € B' with a negative

unit flow cost. If (j,1i) € wé e then (i,j) € Ty and is a backward
| ‘ s B

ot

branch.
In Step 2 of the previous scheme to find the minimum.cost flow,
once G(V,B') is generated from the flow mnetwork G(V,B) under the

current flow situation, the minimum cost s+t path wé c then corre-
' 3

sponds to the minimum cost s+t augmentation path LU
. . b

’ %
As a special case, when the s+t flow requirement fs = 1, and all

t
branch capacities are equal to one unit of flow, the minimum cost flow .

problem reduces to a shortest.path problem.

5.4 The Minimum Cost Flow Problem with Transit~Time Delay

~ The problem considered in this section is that of finding the
minimum cost s>t flow pattern which, besides satisfying the given st
flow requirement, must also satisfy a transit-time delay comnstraint.

A transit—~time delay is defined as the time requiréd;for the flow to

travel from its source to the sink and is the sum of the transit-time

delay on the constituent branches in the flow path.
) : L)
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A‘weight dij’ in addition to the flow fij’ capacity cij,,and‘ﬁnit
flow COSt,hij’ is associated with each branch of the network repre-
senting the fimg required to traverse the branch (i,j).' In flow net=
works, sgch as communication networks,ér computer mnetworks, this
weight qij is ‘a function of the branch residual capacity -~ the branch .
capacit& minus the present branch floﬁ, the message processing time -
which is the time required for decodiné or encoding the heading
message, reassembling of fhe message, etc., before it islready to be
transmitted when the.channel is available,'the_arriving pattern of
messages, and the propagation time through the brénch [20]. Neverthe-~
less, the weight'd;j may'be assigned a fixed value (say, throggh
estimation), tO result in a simplified model so that efficient compu-
éation.is feasible.

When the minimum cost s+t augmentation path which satisfies the

1

transit-time délay requirement contains-only_forward branches, addi-
tionél flow may be sent through this s+t.path to yield a neﬁ‘miqimum
cost fléw fattern ;f larger s>t flow value. ﬁowever, if thé minimum
cost s#t augmeﬁtatibn path contains backward branches, care must be

taken to assure that the.resulting flow paths satisfy the transit-time

delay requirement, which is a tedious process. A practical solution

is to adopt a suboptimal minimum cost flow scheme that allows only
i " R .

forward branches for the minimum cost s>t augmentation paths so that

the constrained shortest path scheme is applicable.




114

Suppose the minimum cost s>t augmentation path "s ¢ contains some
’

backward branches; flow on the backward branches is to be switched
into the succeeding forward path in Tt while letting additional s>t
’

flow to be sent through the preceding forward path in e as illus-
’

trated by the following figure with 7 6 o Y I T W S

S,t

w! i L .U(i,j)UW

is a previous minimum cost s+t augmentation
s,t s, 1 digi

path through which part of the flow on (i,j) has been sent, then

(s,j) U “j,t and ﬂs,i U (i,t) are two new s>t forward flow paths

that result from sending additional flow through the forward branches
(s,j) and (i,t), while reducing the same flow amount from the backward

branch (j,i). A question is: Do these paths satisfy the transit-time

delay requirement?

o7

s,1

Vi
&

Figsit b9 1A oy with one backward branch.
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One way of assuring that is to keep a record of the set of

existing s>t forward flow paths {ns t}; then check to see if there
s
R R e iL .
A ns’i\J (133) L)"j,t’ which

- il
exists an s-»t flow path, say m n

8, t>

contains (i,j), such that the new s-»t forward flow paths, (s,j) U n; N
: ]

and wl i U (i,t), satisfy the transit-time delay requirement. If no

5

1 . . 5
such exists, T is not feasible.
s, t aitt

The procedure becomes tedious when the set {m t} contains a large
S,

number of s-»t forward flow paths because every path in the set {ns t}
b

has to be checked once to discard LA Also, the checking effort
bl

is proportional to the number of backward branches in Wa oy
’

Consider the following B0 that contains two backward branches
bl

: : ; £1
bl and b2 The first step is to find a subset {ns,t}l of {ns,t}, a
1 : : - R 1
member kS of which contains bl"ns,t ns’ilJ bllJ L such
that e, n% satisfies the delay requirement.
S,] J,t

Figi 5hlOsivea S0 ¢ with two backward branches.
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Then find the subset {m .}, of {n_ _}, a member 7> . of which contains -

i s,t" 2 S,t S,t
b., ﬁz = wz U b, U wz . such that ﬂl U U wz satisfies the
2’ Tg,t 5,m 2 L,t* T s,1i i,% L,t

: 1 -1 : ‘
. — _ .
delay requirement, Whe?e ﬂs,i __ns’; is a member of {ﬂs,t?l' Finally,

. ‘ - : : " 3 3 .
f 0] . . -
find the subse; {'rrs,t}3 0 {Ws,t}z’ a member of which is Ts.tb Mot con
. . : 3 Py ) : . :
tains b2’ such that “s,m‘J ﬂm’t satlgfles ghe delay requirement. ws,t'

is dlscarded when either {ﬂs’t}l, {ﬂs,t}z’ or {ﬂs;t}3 is null, and is

said to be feasible otherwise.’
A scheme to_fiﬁd the minimum cost s+t -flow pattern with transit—time.

delay not greater than a given value dO is described as follows.

Step 1. Set all branch flows to zero. ,Letf{ﬂs t} denote the set of

’

existing's+t‘forward flow paths. Let d(w) denote the delay of

path 7.

Step 2. find a minimum cost st augmentation path ﬁs,t" ;f ﬁone exists,
términate. .

Step 3. Supposeivrs’t contains no bagkward brancheé;-IIftd(ﬂS’t).f_ao,

. let ¥ = o, go to Step 8; otherwise return to Step 2.

Step 4. Suppose m_ , contains b,, b

s,t _ 1 "2

ward branches which is shown in Fig. 5.11. Let b ;'{i;,i;},

cees bq’ consecutively as-back-

k

. . : + _ o~ : =
k = 1{ 2, veus . Let k=1, igp =°F and ?O = s, {Ws,t}o =

m .
S,8

o , ' k , .
,t}k of {w }, a member Ts,t of Whlch contalns bk’

T = ﬂ -Ub U T, + , such that: d(n ) + d(ﬂ o )
s " Mot = Pk T | kk— o1, M
é(n ;,t) < dge ;f {Ws’t}k = ¢? return to Step.g.

"Step 5. Find {w




1631

Step 6. k = ktl. If k < q, return to Step 5, otherwise go to Step 7.

Step 7. Let y = minimum fi_i+
k kk

Step 8. Y(ns t) = minimum{y, minimum (Ci' & sy}
2 forward branches J 4
(1,3) € Mo

Step 9. Increase s>t flow on "s ¢ Let the set of s»*t forward flow
’

paths associated with “s - be new members of {ns t}.
b b

*

Step 10. fSt = fSt + Y("s,c)' If fSt < fst’ return to Step 2;

otherwise terminate.

Figivedalle. A Lt with q backward branches.
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The above procedure is a path enumeration prqceés and often
requirgs a large amouﬁt of computatioﬁal effort. . However, if no back-
ward branches are allowed in the minimum cbst s>t augmeﬁtation path, -
then an efficient computationél scheme exists to‘fiﬁd a subopti@al
soluﬁion to the minimum cost flow problem-with.tfansitjtime delay
constraint,

The scheme is té associate each branch (i,j) of the G(V,B") net-
work with g'tfansit—timg delay weight dij; then the do;cbnstraiﬁed
minimal cost s>t path of G(V,B') is the minimum cost s-t augmentation
forwardfpafh of G(V,B) which satigfies the delay reduirement. Thé
new flow pattern oBtained b& sending an additional amount of st

flow through thié path is a suboptimal solution to the problem.

5.5 fhe Maxim#m Capacify Reliabiiity Constrained Path

This problem involves a network where each branch has an associated
: capaciéy weight and a ;eliabiliﬁy weight which may be interpfeted as’
the probability that fhe branch becomes available, or unavailable,
and the objecgive is to find the path witﬁ maximum capécity that
satisfies a given path reliability requirement.

Frisch [i§,49] discussed.the evaluation of the optimal'ﬁath by
a ranking process in Which_the kth subnetwork.that cﬁrresponds to tﬁe‘

kth maximal capacity path is-generated in a sequential manner, until

fe)
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the subnetwork yields the maximal capacity path that satisfies the’

given reliability requirement.

Instead;yan approach to find the above mentioned optimal pathv

through the application of the constrained shortest path algorithﬁ is

' suégested in the followiﬁg.

Let pij be the‘reliability Weight of the branch (i,j) representing

the probability that .the branch becomes available; then the constraint

that a path will become available with probability no less than a

given fraction pé is ‘expressed as

1

> P,

p(m) = I p..
(i,3)em +
or equivalently,
-1ln p(n)‘¥ —Z 1n pi. < ~Iln
(i, en J.

Hence, define

A _ '

" and

b inor
Pig T TR Py

to be the equivalent reliability wedight.

: P.l.j_p
(i,er H 70

1
PO :

(5-5-1)
(sstz)l
(5-5-3)
(5-5-4)

The path_constréiht is

(5~5-6)
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The maximum capacity petﬁ with reliability no less than a fraetien‘
pé is then the pé—constrained maximum capacity path where the sum of.
the equivalent reliability weight is to be not greater than po.‘

Accerding to‘the principie of eptimelity, the set of comstrained

maximum capacity 1+i paths ﬂi(p) are governed by the equatioﬁs

Iwi(p)l =‘max1mum{m1n1mum{c [ﬂ (p - p )|}} for 1 # 1 (5-5-7)

J#l’P J ’
lﬂl(p)l = = - | L (5-;—8)
[ @2 In Y, forp'>p | | (5-5-9)

Equations (5-5-7) through (5-5-9) differ from (2-374) eo~(2—3—6)‘
only in that a minimization operation appears instead of the addition
in (2-3-4) and a maximization operation.replaces the minimization in
(2-3-4). The fact thet the constrained maximum capacity path is nen—
decreasing is illustrated by (5—5—9); Equation (5—5—8) states the
fact that the trivial 1+l optimal path has infinite capacity.

Due to the 51m11ar1ty of (5-5-7) to (5- -5 -9), the constralned
maxiﬁum capacity paths can be easily.found through an appropriate

modification of the constrained shortest path algorithm.




'CHAPTER VI

COMPUTER PROGRAM AND COMPUTATIONAL EXPERIENCE

6ﬂi The Computer Program

A computer progfam is wfitten to solve the constrained shortest
pathé problem. Thg compﬁter program consists 6f four phases each of
which is rebresenﬁed'by,é subroutine as-sﬂown in ‘the foildwing block .

diagram.

( START)

{ Call NETWRK

Call Shortest Path
routines: DYNAMC
or CMBINT

Call SELECT

Call.PATH

END

Fig. 6.1. Block diagram for the computer program.

Subroutine NETWRK handles the construction of the network. It
reads in the network parameters —- the number of nodes in the network,

the set of branch weights, and the optimal path criterion. It then
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evaluates the set of unconstrained shortest paths which are to be
used in the shortest path routines as the stepping crlterlon. fwo
shortest path routines, subroutine CMBINT and DYNAMC, are presented
where CMBINT finds the constreined shpttest‘paths in a sequential
mannerj'anq DYNAMC employs the dynamic programming apﬁtqaeh to find
the constrained shortest paths.of a network with‘integer-valued-branch
.eostsin as iterative fashion. Subroutine SELECT selects the appropriate
stepping—~cost path accotding to'the‘given optimal path ctiterioﬁ, and
subroutine PATH traces the optimal bath.
Flow-charts for subroutines NETWRK, DYNAMC, CMBINT, and PATH are

‘presented in Figs..6.2, 6.3, 6.4, and 6.5, respectively. Fig.‘6.6

contains a sample routine to find the maximum confidence-% 1+i path.

0

Nomenclature of symbols used in the flow cha}ts:

number of nodes in the network

n =
D= (dji)'is the branch distance matrix
H = (hji) is the btaneh cost matrix
T, = unconstréined shottest 1»i path
'ci = jth 1+i stepping cost

ﬂi = jth'l+j stepping—cost path

+

CMBINT - treats networks with a single branch cost weight. The
constrained shortest path algorithm for networks with two branch cost.
weights is similar in rationale to that of CMBINT,and its program is

1ncluded in Appendix A.
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Yes
Enputan b
<A1!wzl? ®

No

Output ny DSV H

|m,| = A; IFLAG = IFLAG+1

B
]nil = o, for all i # 1 ¥ C)
: k = k+l
lnll =0 No
RwRn 2
Yes
IFLAG = 0
L = 4+l
L =2
No
W ' < IR S Y
k=1 lYes

T e,

Yes
(RETURN)

kl -kQ

Fig. 6.2. A sample routine for NETWRK where the procedure to find
{|ni|}, the unconstrained shortest path lengths, is

illustrated.
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Obtain from NETWRK, n, D, H, {]ni]}.

Inttialize: 8 w2, 3, ... wlifor all 3,365
1 ;| oy "N
l"i, Ty cl oy Ki = 1, K(j,1) = 0, |ﬂ1| =m0y
c2=°°K(1i)=1K=2.

l ] s ’ 1

c

i
1

0,

Initialize the starting cost bound:
¢ = minimum{minimum h.i}; c = c-1

ifl jfi
i S
c = c+ll
v
JELAG ()= 0, for:all'j €S

Y
For all j € S, and k # j, such that

cot- Rl ksdarl
c ck + hkj’ then
K(k,j) = K(k,j)+1
Y
I =2
7, R
IFLAG = Ol

Fig. 6.3. Flow chart for DYNAMC.
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@ ] %

Obtain a node j from S

Evaluate A;

i
A= minimum{dk, 4 ]ni (k’J)l}, where
k#j g
K(k,j) + JFLAG(k), if h(k,j) = O
K'(k,3) =

K(k,j), if h(k,j) > O
*
Let j be the node such that,
K'(3*,3)
d gt lnj* | = A

1%
|
;T\\\\\\\\ No
A < IW,JI T
J
Yes

IFLAG = IFLAG + l‘

5

K. i
|nj3| = A; NEXT(j,Kj) =3

%*
NEXTSTEP(j,Kj) = KLE3 53)

JFLAG(j) = 1

<§>% /// Have all nodes
N\ in S
been obtained?

i Yes

®

Fig. 6.3. (continued).
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®

IFLAG = 0 ? Tep

No v

Lom T il

I > nit

<

Yes

l\

Obtain a node j from S

No
(o)

For all k, such that hjk = 0,
K{JsK) *'K(J, k) &1
K.
c,J Bie
J
// K Y
: es
\\\»l“.Jl i.l" | ? S =8 - j
J !
l No

Fig. 6.3. (continued),
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K, mil % ]
h Gt 23
K,
¢, = o
j ;
K, K,-1
LR M LR
j j

e

Have all nodes in
S been
obtained?

Yes

Is S null ?

Fig. 6.3. (continued).
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(szarD)

~

Obtain from NETWRK, D, H, ||

Initialize:Gns el2 0 Saenini mnil; "for alled"€ g,
i oo 148 s e @ il B
lnil =dyyy ey =h s Ko=1,1 NEXT(i,1) = 1,

% A 1 il
K; = NEXTSTEP(i,1) =1, S, = {1}; |[n]| =0, ¢ =0, K

1
®— 3

Find the node r with which IMSC is associated:
K K,

IMSC = ¢ r = minimum c:.:L
i€S g,
[r ¥| = minimum | %]
r KK 1
i,cl =cr
K Kr
Output Co's [nr |
|
<//// Kr No
liolie [rofine
\\\\ T - o
l Yes
Y
I S =§ =1
<
%
/,/"“! \ No
1siSs il 1Y
-
Yes
N
RETURN

Fig. 6.4. Flow chart for CMBINT.
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®
!

|

Obtain a node, i from S No H
such that r ¢S. ‘
= b

ave all nodes
In 'S5
een obtained?

=

' Yes
v

Ki's Ka4l
T r

|

Y.
K.
A= |n. 5| +ad_,
T ri
10
B=c L] A h s
r ri
3
K,=1 \\\gf:
A<|'n'. l?
x /
Yes

Fig. 6.4. (continued).




Is §_ Null ? @

No
K K
Cr=oo ‘-n' rl:oo
T 3 T

Kl =1
K_-1 \
ot ot 4 il 2= 0
i ir T /// D
No
K1 g
No
i 2
i g Kli 1
Yes
Vi
S =§ -1
r r
¥
©
Fig. 6.4. (continued).
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D
K1
8" lﬂi I g hir
B = cgl + h,
a1 ix

* %*

r =i, K = KI

e
o~

Have all nodes
No / in S, >
\\\\\been obtained?

Yes
E

Fig. 6.4. (continued).




132

(STQ?T )

NPATH(1l) = i, k = 2

J

NPATH(j) = NEXT(NPATH(j-1), k)

Yes

NPATH(j) = 1 ?

No

k = NEXTSTEP (NPATH(j-1), k)

No

G rYes

% ; :
Output T, = {NPATH(j), NPATH(j-1), +.., i}

T

( RETURN)

Fig. 6.5. Flow chart for PATH.
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(STABI’)

Input the length £ the terminal node i

O’
Obtain from CMBINT or DYNAMC,

K., {cI}, and {nd}
i 1 b it b N

=
]
~~
o
I
3
e
p—
~
;\1
sy A

g Jroe=
No
g <hnlist?
Yes
W
% %

ol 6
OQutpit it ﬂi P o3

(RETURN )

Fig. 6.6. A sample routine for Subroutine SELECT where the
maximum confidence level 20 1>i path is sought.
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K,
nil = Kith 1*i .stepping-cost path to be found
K(j,1i) is such that ﬂ?(J’l)\J (j,i) is the candidate Kith 11,
stepping-cost path
NN % A » *, | "
j = NEXT(1,Ki) and Kj = NEXTSTEP(l,Ki) = K(j ,1) are such that
. * . . .
K, K. .
cd | soan s th . .. .
L wj*lj (j,i) is the Ki' 1+i stepping-cost path
Si = {k, guéh.that there is a smallest integer K(k,i) f_Kk sugh :
' N K.-1
K(k,i) i
that lﬂk f J +dy < lwi |}

6.2 A Maximum Capacity Reliability Constrained Path Problem

The maximum capacity 15 path is to be found for the following
5-node network with reliability of path not smaller than .20. The
. . L, . . . = 1
joint branch weight of (i,j). is Wji (cji,pji).

The equivalent reliability weights-pji's aregd%fined as,

- - 1
Py4 Inpyy

So that the equivalent path reliability constraint po is
Py = -1n(.20) = 1.6

The network weights are listed in Table 6.1.
The values pji'é are rounded to integral multiples of .1, as
shown in Table 6.1. Thus the dynamic programming solution approach

is feasible.
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(1.8,.44)

(1:95,482)

(1.9,.97)

(3.,.74)
(1.6,.66)
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Table 6.1. The Branch Weights of the Network in Fig. 6.7.

wji c ' _l_fii_.;. 5]
) i1 Psig P31 TN h
(1,2) 1.8 b .82 .8
(1,3) 7.2 .86 - .15 .2
(1,4) . 8.0 .63 46 .5
(1,5) . 1.9 . 97 .03 .0
(2,1) 1 7.0. .90 - .11 .1
(2,3) 1.6 .66 42 A
(2,4) 1.5 .82 .20 .2
(2,5) 7.0 .50 .69 .7
(3,2) 4.0 .51 .67 .7
(3,4) 9.0 .87 . 14 .1
(3,5) 2.0 .82 .20 .2
(4,2) 9.1 .72 .33 .3
(4,3) 1.7 .81 .21 .2
(4,5) 3.1 .3

’ 174 ' '30
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The setvqf 1*5 paths aﬁd the associated path cépaéities and the
rounded path equivalent.reliabilities are listed in Tablef6.2.
The computationdl result of,thé Rth'l+i stepping—feliability path
with capacity, lwi], equivalent reliabiiity (rounded),.c(wi), last inter-

mediate rnode, k, and integer KI1, where the Klth 1-k stepping—réliability

* path forms the path wi, are listed in Table 6.3.

* Since fhe gquiyélent pafh reliabilit& consfraint is Py = 1.6, tﬁe
optimal 1+5 path, from Table 6.3, is thé stepping—reliabilify path‘with.
equivalent reliability = 1.3.‘ The capacity of the optimal fath is 7.0,

To tface the optimal path, we have-k = 2 as the iést intermediate
nodé with K1 = 1, so né

mediate no&e is 4 with K1 = 1, and so on. The optimal path is

is the 1>2 path. The next to last inter-

1-3-4-2-5,

6.3 A Min-Cost Flow Pfoblem With Transit-Time Delay

The following 5—node network represents a communication network.
where each branch betweén two nodes is a cbﬁmunicatiqn channel with a
knoﬁn capacity.. - Suppose the messagé time to traversé a branch is known'
and given as a‘constant branch parameter. The netwofk is to be
analyzed in terms of message tfaﬁsmission cost. Given an iniﬁiél—
terminal node pair, say.(l,S),_and .6 ﬁnits.of message requireﬁent

between the two nodes, what is the minimum cost flow pattern of'sending

- the message through the network so that the message will arrive at

the terminal node within a given time period, say 14 units of time?
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Table 6.2. The Path Capacities and Reliabilities

Path Equivalent Reliability

i T, Path Capacity "(Rounded to Integral Mul-~
i HEEC 1
- tiple of .1)

1 (1,5) 1.9 0.0
2 (1,2,5) 1.8 1.5
3 (1,3,5) 2.0 N
4 (1,4,5) 3.1 .8
5 (1,2,3,5) 1.6 1.4
6 (1,2,4,5) 1.5 1.3

-7 (1,3,2,5) 4.0 1.6

- 8 (1,3,4,5) 3.1 .6
9 (1,4,2,5) 7.0 1.5

10 (1,4,3,5) .- 1.7 .9

11 (1,2,3,4,5) 1.6 1.6

12 (1,2,4,3,5). 1.5 1.4

13 (1,3,2,4,5). 1.5 1.4

14 - (1,3,4,2,5) 7.0 1.3

15 (1,4,2,3,5) 1.6 1.4

16 (1,4,3,2,5) 1.7 2.1

Table 6.3. Computational Results.’

. 2 % )
i ;(wi). l,"il % k K1
5 .0 1.9 1 1 A
3 .2 7.2 1 1 1
4 .3 7.2 "1 3 1
5 A 2.0 2 3 1
4 .5 - 8.0 2 1 1
2 .6 7.2 1 4 1
5 .6 3.1 3 4 1
2 .8 8.0 2 4 -2
5 3 7.0 4 2 1
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(1v451:1,1.4)

(:2,4.6,.2)

(.6,1.5,.6) \(7:8,.3,7.8)

1,4.1,1)N\ (1.9,7,1.9)

(9 S I
(0,6.7,0)

.o s O s i w.-= R AR es/ ®
Fig. 6.8. A 5-node network with ji (hJi djl’cjl)
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Thé probleﬁ ié solved by applying the constrained shoftest path

algorithm to find the minimum cost 145 pafh with time delay-of 710 more
than 14. And Eheq the:message is sent through this path‘in the amount
of the,path residual capacity. The satﬁraéed branches areideletéd from '
the'netﬁork; and further minimum éost 1+5 paths afe lopated_séquenF
tiaily, until the 1+5 flow requirement is-satisfiéd or ﬁo more 145f
"paths exist. | |

| The 1>i stépping-delay paths are shown in Tabie 6.4,'Whefe ﬂi'=
willJ (k;i), and d(ﬂi) répresents'the time delay qf the th 11 -

stepping-delay path. The optimal 1+5 path is obviously the fifth

stepping-delay path. The path 1s traced as follows:

=0 @5 = U2 U.2,5) = 13U (3,6 U (42)

U (2,5) ={(1,3), (3,4), (4,2),(2,5)}

" The path.residual capacity is féund to be_;Zland.that amount of flow
is sent thfough ?he 0ptimal.pa£h. Since c34 = .2, (3,4) is satu?éted
and éeletgd from further consideration.

The set ' of 1+i stepping-delay paths are listed in'Tablé 6.5. Notg

" that the third stepping-delay path no longer appears in Table 6.4,

- gince the path is'{(l,B),(3,4);(4,5)}, where (3;4) is satqrated.
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The .Stepping Delays of the Network in Fig. 6.8.

Table 6.4.

K1

[

d(ﬂ%)

HEHNA NN NN

NHN OO T NN N

HANNANONT NN INO N

569789234595484

00 ‘un iy /491 322

457892690182182

AN AT T INO N0 AN
=

NN T g NFTNANNNNLWULN LN
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Table 6.5, The Stepping Delays of the Network in Fig. 6.8
with (3,4) Deleted.

2
i a(r) B ) K K1
5 .3 7.8 1 1 1
3 4 8.5 1 5 1
3 1.5 .6 2 1 1
.5 1.7 . 5.9 2 L3, 2
4 4i6 .2 1 1 1
.5 4.9 4.3 3 4 1
2 7.1 . . 8.5 1 3. 1
2 7.8 ‘ .9 2 4 - 1
2 8.2 .5 3 1 1
5 14.8 2.8 4 C2 2
5 | 5 2 3

15.2 2.4 .
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The 0ptiﬁa1 1+5 path is the third stepping-delay path in Table

6.5,

me = U (65 = (LU G,5),

The path.réﬁidual capacity is found to be-,2,.and that am0unt of flow
is again sent through the optimal path with (1,4) satura;ed;

The set of. 1*i stepping-delay paths are again found ;nd listed
in Table 6.6,

Table 6.6. The Stepping Delays of the Network of Fig. 6.8
: with (1,4), (3,4) Deleted.

E! d(ﬁi) . || 2 x K1
5 .3 7.8 1 1 1
3 i 8.5 1 5 1
3 1.5 .6 2 1 1

5 1.7 5.9 2 3 2
2" 7.1 8.5 1 R 1
2 8.2 .5 2 1 1
3 9.1 8.7 1 2 1
4 10.2 7 2 2 2
5 10.5 © . 4.8 3 4 2
5 4 ) 2

15.2 | 2.4
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The optimal 1+5 path is the third stepping-delay path in Table

6.6.

3= w2 U (4,5 = 15 U (2,6 U (4,5 = (1,2 U (2,4) U (4,5)

The path residual capacity is again .2, and that amount of flow is

again sent through the optimal path.
Since .6 units of 15 flow have been sent, the flow requirement is

met. And the optimal flow pattern is shown in the following figure.

ik

.

Fig. 6.9. Final flow pattern.
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6.4 A Message Transmission Problem

Consider a 5-node communication network model shown in Fig. 6.10,
for which an optimal message transmission path is to be found from

node 1 to node 5.

(549,:¢5,51) €li5355;5+1)

b1l l)

(o OgeB3's1)

(1,1,.1)
(1.9,.5,0)

\

(aid sy al
(135,1,.5%

(5:3,1,0) 5

Fig. 6.10. A 5-node communication network model

A 2 2
with Wji (hji’“ji’oji)'
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In Fig. 6.10, Wji represents the joint branch weight of (j,i),

where hji is the cost of transmitting a message through the branch,

i Uji are, respectively, the mean and variance of the message

and UH..,
-traverse time throggh the branch.~'Thg'set of branch.traverse ;iﬁe
weights are(aséumed to be stochastically independent’and.nqrmallj
distributed.

The optimal -transmission.path is défined to be'the minimal cost
path sucﬁ that there exists a 95 percent confidence level that the
path traverse time is within 2.5 ﬁnits:of time.

Let 7 be the optimal path with path cost I, tﬁe traverse time

d(m), the mean of d(w), u(m), and the variance of d(w), Gz(ﬂ). The

probabilistic qonstraint is
Pfob[d(n) 3112.5] é_.os | , o | 'a'... (6-4—1)

or equivalen;l&,
1= N[(z.s - u;w))/é(w)J < .05 - o (6-4-2)

‘or

(2.5 = w(m)/o(m) > N (.95) = 1.65 (6-4-3)

where, similar to (4-3-1-1) and (4-3-1-2), N(-) is the cumulative
distribution function of a zero-mean uﬁit—variancé normal random

variable} N_l(-) is the inverse function.
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3

The optimal path = is.then the minimal cost path with‘its mean
and variance of the path traverse time satisfying the deterministic °
inequality'(61§-3)}

The optimal path n‘can be found using the constrained sho;test
path algériphm in Section 3.6, by letting the mean and variance
Weights, respective;y, represent the fypé 1 and type'z‘cost weights,
apd ietfing the ﬁnit cost of ﬁessage traﬁsmission represent the branch
length. Let‘{ﬂg’k} denote the set of 1+5 stepping-cost paths, with
type 1 costs'{yg} and type.z costs'{(cg)j’k}. Thus |w| is

[r] = minimum : ':{lﬂgfkl} : (6-4-4)
© 3,K, such that (2.5-'@)/0%’1‘31.65 s

where Gi’k = V(oi)q’k is the  standard deviation of the kth 1+1i stepping-

cost path ﬁi’ktassociated with ui, the jth type 1 1 stepping cost.
TheAreasoﬁ that w is a 15 steppiné—cost path is as follows: .If

7 is the shortést 1+5 path with mean u{m) aﬁd'vérian;e Uz(ﬂ) of the

patﬁ traverse time that safiéfies (6-4-3), and if (u{m), Gz(n)) is not

a 125 steppiﬁgucost, then, according to ‘the definition of_steppiﬁg

cost in Section 3.9, there exists a 1 and 02 such that (u, 02) is a

1+5 stepping cést with a path length.no longer than |w|, and that

u E.U(F), 02 5:02(“)’ and that when replacing u(w) and dz(ﬁ); inequality

(6-4-3) is'stiil satisfied. Hence 7 is a 1+5 stepping-cost path, and

equation (6-4;4) is'justified.

7 -
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The set of 1+5 paths-'are listed in Table 6.7 for reference.

The computed set of 1+*i stepping-cost paths are listed in Table 6.8,

* ' i R )
where i d1s the-last intermediate node for ﬂi’k; and j , k are such
that
ik %, Kk* k2
R MR
j_ 0% e
M T M T Miag (6-4-6)
and
209,k _ 2GR, Kk . 2 o
(o) = (Gi*? + 000 o | (6-4-7)

The 1+5 stepping-cost paths that satisfy the iﬁequaliﬁy (6—4-3)

é’;, wé’z, and ﬁg‘l. Hence the optimal path is ﬂé

of traverse time 1.0, variance .4, and path cost 5.6. From Table

. 2 s
are T *", with mean

6.8, w%’z'is traced as follows:

1,2

PPepl U = U (64e8)
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Table 6.7. The Set of 15 Paths.,

T |1r| : udm) - 02(,”)' Prob[d(r) > 2.5]
1-2-5 . 7.8 1.0 .1 1 - N[1.5//.1] 3 0.0
i-3-5 . 5.9 1.5 .1 1 - N[1.0//.1] = 0.0
1-4-5 : 5.6 1.0 4 1 - N[1.5//4] = -.01
1-2-3-5 12,2 2.0 .1 1 - N[0.5/V.1] = .06
1-3-2-5 4.0 2.0 6 1 - N[0.5//76] % .26
1~3-4-5 . 5.7 . 2.0 .5 1 - N[0.5/V.5] = .24
1-4-2-5 5.8 © 2.0 ) 1 - N[0.5/V/.2] = .13
1-2-3-4~5 12.0 2.5 .5 1 - N[0.0/Y/.5] = .50
1~-3-4-2-5 5.9 3.0 .3 1 - N[-.5//.3] = .82
1-4-2-3-5 10.7 3.0 .2 1 - N[=.5//.2] = .87

Table 6.8: :The 'Set of 1+i Stepping-Cost Paths.

i, 2.3,k ik % K; %
CIoRMAR L VA B Y :

Prob[d(ﬂi’k) > 2,5]

i j k ui J k
3 1 1 .5 1 6 1 1 1
4 1 1 .5 .1 1.5 1 1 1
2 11 .5 1 59 1 1 1
5 1 1 1.0 .1 7.6 2 1 1
5 1 2 1.0 4 5.6 4 11
5 .2 1 1.5 1 59 3 1 1
2 2 1 L5 .2 3.9 4 1 1
2 2 2 1.5 .6 21 3 1 1
5 3 1 2.0 6. 4.0 2 2 2

- N[0.5/V.6]

1 - N[2.0//.1] = 0
1 - N[2.0//.1] 2 O
1 - N[2,0//71] = 0
1 - N[1.5//7I] = 0
1~ N[1.5//F] =
1 -N[1.0//.1I] = 0
1 - N[1.0//.2] =
1 - N[1.0//.6] =
1 o

.0
.0
.0
.0
.01
.0
.01
.20
+26




CHAPTER VII .

CONCLUSION AND FUTURE RESEARCH SUGGESTIONS

7.i Conclusion

The generél shortést path»problem is studied and extended by con-
sidering én a&ﬁitional nonnegafive cost weight assoéiaﬁed with each
branch of the ;etwork model. A cost qonstrainf is thus imposed on the
shortest path;—énd shdrtesf paths that satisfy a cost constraint are
soqght. |

Tﬁe problem solution is first formulated.throuéh‘a dynamic
programming approach where the problem is solved as:a.multistage deci-
_sion process by incrémenting the cost boﬁnd variable as tﬁe stage
increases., Thé approaéh is easy to implement. However, omnly sub-

) qptimal sﬁértest paths are attaipable when the cost wéights are of

real values. A ébmbinatoriéi approach is ‘then evolved in an attempt
to accelerate éhe decision process by a&vancing thev%ost bound to the

' ~stepping costs -- costs at which a step chgnge occurs in the assqciaéed
path lengths. A réduéfion in computational effort is obtained Wﬁere
the qptimal ﬁatﬂs can be found with comparison operations as well as
addition opera;ions.béing in tﬁe éfdef of the squarerf the number of
stepping costs.

The appro%ch is extended to include networks with more than one

branch cost weight. A combinatorial algorithm for networks with two

branch cost weights is presented.
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Several optimal paths are discussed iﬁ a probabilistic weighted
network. When probabilistic constr;intS'are t?ansformed into the -
deterministic equivalent, the deterministic optimal path can offen be
found by applying the constrained sﬁorteSt path algorithm,

Problems'in flow nefworks are studied where a time-delay con-
straint is imposed on the network flow.' A suboptimal flow pattern is
achieved Which'satisfies a given node pair flow requirement; flows
aré_shipped from the supply node to the demand noée in minimal cost
while the delay éf each.flow path is no iargér than a given trans-
mission time. . The problem'of finding the maximal capacity.pa;h in a
network with péssible branch failure is solved through a‘mo&ified form
. of the constrained shortest path algorithm;. Severai examples of flow

'ﬂetworks and pfobabilistic weighted networks are solved and discussed.

7.2 TFuture Research Suggestions

Two constrained shdrtegt path algorithms employing the combina- °
toriai approaches are wfitten and tested by solving p;actical exampleé
on networks wifh respectively one ;nd two branch cost weights.
Theoretically, thé combinatorial approach may be extended to include
networks with multiple branch cost weights at the expense of a more
complicated soiution procedure; It seems reasonableftq~conjecture that.
the cémputational effo?t for finding the constrained shortest paths in

networks with a multiple number of branch cost weighfs will Be oflthe
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order of the square of the pumber of stepping costs in&olﬁed. Becduse
of time limitations, the author leaves this for future research :
endeavors,

The computational effort of the constrained shortest péths in net-
works wifh up té two branch cost wéights-has been found to be in' the
order of the square_of the number of stepping éosfs. However, no effort
has been underfaken to ipvestigéte the relation between the order of
the network versus the number of stepping costs in order to éstablish
an upper bound in terms of the network size.

Throughout this work, consideration hés béen exélusively.given to
netwo;ks for which the path cost, where a constraint is imposed, is a
simple sum oﬁ the constituent branch costs. For'exaﬁple, with prob-
abilistic‘weigﬁted networks in wﬁiéh some of the branch lengths are
stochasticélly dependént, path length variance is'no‘longer a simple
sum of the con;tituent branch length variances, but depends on the.'
choice of the path branches, and the covariaﬁce betwéen them. Futu;e
wori on such problems may Beifruitful.

In treating flow networks, where the minimum cost flow pattern for
é_given flow requirement between a node pair is gopsidered, the flow
paths are restricted to be of traverse time not greater than a given
time period. A suboptimal'approach is given. The optimalisolution
involves a checking pfocgdure to assufe that the tra&erse time of a

flow path is within the given bound. For shortest paths it is
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~desi;able to generate a solution formulation Whichiincludes the
checking procedure? thus fesulting in a set of solﬁtions-which auto-
matically satisfy the traverse time requirement. Such a'procedure
has not been developed here, and futu?e work toward this area is
récommended:

fhe shortest pgth problems discussed in thig work are such that
the simultaneous choice of a set of optimal paths do not affect each
other. For exaﬁple, in a flow network, the flow on one of the optimal
paths decreases the effective capgeities‘of the constituent branches;
thus a simultaneous chéice of othef optimal paths .is affected. More

work in this area is encouraged in the future.
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APPENDIX




" APPENDIX A
THE PROGRAM LiSTINGS

Two programs for finding the constrained shortest paths in net-
works are 1istgd. Théy are coded in:FORTRAN—IV and were run usiﬁg the _ 
' XDS Sigma 7 computer in the Montana S;ate Univer;ity Computing’Cénter.
The firsf p;oéram solves a minimum cost flow problem through the.
application of the algorithm in Section 3.4 where the flow network is
modeled by a singlé branch cost network. The second program solves a-
messagé t;ansmission problem in a communication-network with prob-
abilistic weighfed transmission time through the netyork branches. The
network is modeled by a two branch costs nétwork wiéh the mean and
variance of thé meésage traverse time through the branch representing
the type 1 and type 2 branch cost weights. The'aigérithm in.éection
3.7 is applied. |

The p?ograms are initiated by_inppfing:thé nﬁmber of nqdes in .
the nétWork, the braﬁch weights, the optimal path criteria; and thé
terminal node of tﬁe'optimal path. |

The output consists of the set of stepping costs,_the associated
stepping-cost péths, the last intermediate node of thg stepping-cost
paths, and its:associated stepping cost for tfabing the optimai path.

The rationale of the program is adequétely disclosed by commeﬁt

statements in front of each subroutine.
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