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Abstract

In this paper, we propose a simple yet effective heuristic framework called Fragmental Op-
timization (FO). In FO, there are two tightly coupled elements: Fragment Selection and Opti-
mization. We formulate the FO technique and apply it to the 2-machine bicriteria flowshop
scheduling problem and the 3-Index Assignment Problem. We conduct extensive experi-
ments on standard benchmark instances for these problems. The experimental results show that
our methods are superior to the previous best methods for the two problems. As the two problems
are quite different, it suggests that our method is sufficiently general and can be adapted to solve
other optimization problems effectively.

1 Overview

Search is one of the basic techniques in Artificial Intelligence. However, most real world optimization
problems are still intractably hard because of their large search spaces. Many general heuristic search
methods have thus been developed to find competitive solutions within a reasonable amount of time.
These techniques include Simulated Annealing (SA), Tabu Search (TS), Genetic Algorithm (GA), Ant
Colony Optimization (ACO), “Squeaky Wheal” Optimization (SWO), Greedy Randomized Adaptive
Search Procedure (GRASP), etc.

The purpose of this paper is to present another effective heuristic framework termed Fragmental
Optimization (FO). In its simplest form, FO is an iterative improvement algorithm, utilizing the basic
principle of “easy things first”. Since it is often computationally infeasible to optimize the whole
solution, FO tries to achieve the relatively easier goal of optimizing a portion or fragment of the entire
problem iteratively.

Figure 1: Solution, Representation and Fragment
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As shown in Figure 1, within the solution space, each solution can have a unique representation S.
A fragment, F| is defined as a small portion of S, i.e. a partial solution. As a result, a solution S is
divided into two parts: F' and S\ F. If we leave S\F unchanged, we may be able to optimize F' such
that the overall objective function value is improved. This idea can be formulated as:

optimize F' | (S\F) is fixed (1)

Algorithm 1 illustrates the general framework of FO. When we apply this framework to a specific
problem, two issues need to be considered: (1) how to select the fragment (Fragment Selection), and
(2) how to optimize the fragment effectively (Optimization).

To demonstrate the core concept, consider a simple queuing problem as an example. Suppose n
persons are waiting to be serviced, and the service processing time for person i is t;. The objective




Algorithm 1 Fragmental Optimization framework
1: while not Termination Criteria do
2:  select a fragment from the whole solution space
3:  optimize this fragment subject to the other part of the solution being fixed
4: end while

is to queue these n persons (i.e. arrange the order of service) such that the average waiting time
is minimized. A problem instance is shown in Figure 2. There are 6 persons with processing times
t = (20,50,20,10,10,30). The initial solution takes 78 units waiting time. In each iteration, we
randomly select 3 consecutive persons as a fragment and try to optimize the fragment. So in iteration
1, by optimizing the randomly selected fragment (shaded), the overall cost decreases to 62. After
iteration 2, the cost is down to 50. After 4 iterations, FO reaches the optimal solution of cost 44.

Figure 2: Simple Example
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iteration 1:

[ o EEaf == — o] » |]average waiting time = (0+ 20 + 30+ 50 + 100+ 110)/5 = 62

iteration 2:

’ 20 | 10 | 20 W average waiting time = (0 + 20 + 30 + 50 + 60 + 90)/5 = 50

iteration 3:

’ 20 @ 20 | 0 ‘ average waiting time = (0 + 20 + 30 + 40 + 60 + 90)/5 = 48
iteration 4:
% 20 | 120 | 0 ‘ average waiting time = (0 + 10 + 20 + 40 4 60 + 90)/5 = 44

Intuitively, this models how humans solve real-world problems: look at small fragments and try to
solve the small fragment well in order to improve the results.

The rest of this paper is organized as follows. In the next 2 sections, we will illustrate the Fragment
Optimization technique in greater detail by applying it successfully to 2 problems: the 2-machine
bicriteria flowshop scheduling problem and the 3-Index Assignment Problem. Our experi-
mental results are very encouraging as we managed to improve the results on benchmarks instances for
these problems. In the last section, we present our conclusions.

2 2-machine bicriteria lowshop scheduling problem

The 2-machine flowshop scheduling problems F'2 may be defined as follows. We have n jobs and 2
machines M; and Ms. Each job must be processed first on machine M7, then on machine M,. All the n
jobs are available in the beginning. Once a job is started on a machine, it should not be interrupted(“no
preemption”). The processing time of job i on machine M; is a;, and on machine M, is b;. Let C; ;
denote the completion time of job ¢ on machine M;, a job’s completion time, Cj, is defined as the
completion time of job ¢ on machine My, that is, C; = C; ».

Extensive research was done optimizing one single criterion[9]. But recently, more interest has
been given to multiple criteria scheduling. The 2-machine bicriteria flowshop problem we discuss in
this section, F2||(3 Ci/Ciaz), is to find a feasible schedule that first minimizes maximum completion
time(makespan) Cy,q, = max{C;} and then minimizes the total completion time Y C;.

Chen and Bulfin(1994) proved that F2||(3 C;/Chuaz) is N'P-hard in the strong sense[8]. Rajendran
developed a branch-and-bound algorithm and two heuristics which can solve this problem with no more
than 10 and 25 jobs respectively[7]. Neppalli et al.(1996) applied GA to solve this problem[6]. Gupta et
al.(1999) developed a tabu search algorithm for this problem[5], and they also proposed 9 polynomial
heuristic algorithms in [2]. Later a comparative study of several well-known local search heuristics
was done by Gupta et al.[1]. Using a Lagrangian relaxation to develop the lower bound, T’Kindt et
al.(2001) implemented an efficient branch-and-bound algorithm[4], which can solve this problem with



Figure 3: No waiting case: t > a; Figure 4: Waiting case: t < q;
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35 jobs. He also used Ant Colony Optimization(SACO) to solve this problem, which “yields better
results than existing heuristics.” [3].

In this section, we present our Fragmental Optimization (FO) heuristic for this problem, which
combines dynamic programming and local search strategy. Experimental results show that our FO
algorithm outperforms existing heuristics and provides solutions very close to the optimal.

2.1 Johnson’s Algorithm
The problem F2||C),. is solved by Johnson in O(nlgn) time[10].

Algorithm 2 JOHNSON’S ALGORITHM

X — {z\al < bi};

Y —{jla; > b;};

sort X as a partial sequence by non-decreasing a;;

sort Y as a partial sequence by non-increasing b;;
Johnson’s permutation J <« append sequence Y after X.

The completion time of job J(k) and makespan can be computed as:

k
Cimya = Y ase)
=1

0, k=0
Cow = { max{Cyx-1), Csm1} +bswy, k=12,...n )

Cr*nax = Omaa:(J) = OJ(n)

Although the job sequence that comes from Johnson’s algorithm can provide a feasible solution to
problem F2||(} C;/Cpaz), for most of the instances the solutions provided are “bad”[1]. However,
Johnson’s algorithm is useful in checking whether a partial scheduling sequence is feasible. Suppose
we have a partial scheduling sequence 7' = {r(1),7(2),...,7(m)}(m < n), let 7 = {1,2,....,n} — 7’
be the set of unallocated jobs, we can apply Johnson’s algorithm on 7’ and get J—. If the makespan
Crnaz (7' J=7) > Cipaz(J), there should be no complete feasible schedule with 7" as its partial schedule,
which means that the partial scheduling sequence 7’ is already not feasible[2].

2.2 Dynamic Programming

For the 2-machine flowshop problems with any regular criterion, the total set of permutation schedules
contains at least one optimal solution[9]. This means that the job sequence on machine M; and M,
is exactly the same. Now we allocate jobs one by one. Let S be the set of unallocated jobs, while ¢
denotes current free time span of machine M1. As the two cases in Figure (3) & (4) show, the optimal
solution of subproblem (C4z, > C;) = G(t,.S) can be determined recursively by:

G(t,5) = min[(pi,pi < |S]) + G(t', S = {i})] (3)
. . (bl, bl X |S|) + G(t—ai—kbi, S—{Z}) t>a; 4
= W (bt (mtbi— ) xS + G, S—{}) t<a ¥

while the initial condition is G(¢,0) = (0,0). Finally, by tracking G(0, {1, 2, ..., n}), we can find
the optimal solution for the whole problem. However, this algorithm takes O(T x 2" x n) time and
O(T x 2™) space, which is exponential and not practical.

3



2.3 Fragmental Optimization

Since the time and space complexity grows exponentially, the basic idea of our FO heuristic is to apply
Dynamic Programming not in the whole solution(length n) but in a small solution fragment such that
the time and space needed are acceptable. In this problem, fragment is defined as a length L successive
sub-sequence(our experiment sets L = 10), while the optimization is done by DP.

As illustrated in Figure 5, our FO heuristic starts with a feasible solution, which means that the
makespan is already minimized. The FO algorithm then maintains a sliding-window (window L, windowR)
of width L and only considers the jobs inside the window. In each iteration, it selects the length L
successive sub-sequence and tries to improve the fragment F' by applying DP while the minimized
makespan is maintained (checking by Johnson’s algorithm). Therefore, in one iteration of FO, L jobs
will be re-ordered, which will take O(T x 2% x L) time. After each iteration, FO moves the sliding-
window forward. This process repeats until no further improvement can be obtained.

2.4 Experimental Results

We conduct extensive experiments to prove the efficiency of our FO heuristic. For each fixed n, the
number of jobs involved, 100 instances are generated randomly. The processing time a; and b; are both
integers and evenly distributed in (0, 100). All the algorithms are implemented in C/C++ and run on
a Pentium III 800Mhz PC with 128M memory.

2.4.1 Problems with small size

We experiment with the size n = 10 to 17, for 800 instances in total. For each instance, we first use
the Branch-and-Bound algorithm to find the optimal solution, and then we apply FO heuristic to that
instance to see whether the solution FO provides is optimal or not.

Table 1 lists the result statistics for all these 800 instances. #optimal shows for how many instances
FO heuristic can provide the optimal solution, while 7" is the running time for one instance. (The
performance of SACO heuristic[3] is also shown in the table for comparison). As we can see, Branch-
and-Bound is extermely slow, while FO heuristic is rather effective because it can find the optimal
solution for most of the instances, especially when n is small.

Table 1: Statistics for small size problem (800 instances)

. Branch-and-Bound FO SACO
N #hstance
Tm Tavg Tm ax Tm Tavg Tmax #optmal Tm i Tavg Tm ax #optn a]

10 100 0.00 0.04 023 020 024 030 100 0.00 010 1.00 100
11 100 0.00 0.07 081 022 030 041 100 0.00 020 1.00 100
12 100 0.00 028 520 027 037 044 100 0.00 021 1.00 100
13 100 001 183 2423 039 047 0.71 100 0.00 024 1.00 98
14 100 0.01 966 184 44 045 054 063 100 0.00 030 1.00 98
15 100 0.00 66 35 960 46 048 0.73 2.72 100 0.00 024 1.00 90
16 100 0.01 94 05 1286.75 061 0.86 525 100 0.00 045 1.00 84
17 100 0.01 258 .86 6931 5 059 097 724 98 0.00 022 1.00 80

2.4.2 Problems with large size

We experiment the size n = 20,30, 50, 75, 100, 150, 200, for a total of 700 instances. We compare
FO heuristic with other remarkable heuristics: INSERT[2], UB2(EXCHANGE)[4], especially SACO?,
which was proved to “yield better results than other existing heuristics” for this problem[3], to see
which algorithm offers the best solution for each instance.

Statistics are shown in Table 2. #best shows the number of instances when a particular algorithm
provides the best solution. § denotes the deviation of a particular algorithm’s solution from the best
solution. 7,,, shows the average time for solving one instance. As you can see, except for two instances,
our FO heuristic always offers the best solution among the 4 algorithms. Therefore, d4,, of the other
algorithm actually means the average deviation between that algorithm and our FO heuristic. Looking
at 049 of SACO, we can see that d,,, tends to increase with the growing of problem size n. Consequently,
with the growing of n, our FO tends to provide a better solution than SACO. What is more important,
with the growing of problem size n, the increase of the average time of FO is less than the increase of

IThe authors would like to show special thanks to Vincent T’Kindt for providing the executable SACO program,
which really helps to compare the efficiency of the algorithms.



Table 2: Statistics for large size problem(700 instances)

. NSERT UB2 SACO FO
N #ihstance
davg Omax #best] davg Omax #best] davg Omax Tavg #best] davg Omax Tavg #best

20 100 0.92% 5.17% 6 0.58% 3.61% 17 0.05% 0.54% 041 64 0.00% 0.07% 1.19 99
30 100 097% 325% 0 065% 2.90% 2 020% 098% 1.04 14 0.00% 0.01% 2.02 99
50 100 0.96% 243% 0 0.58% 243% 0 036% 0.99% 429 0 0.00% 0.00% 463 100
75 100 0.85% 1.94% 0 054% 1.93% 0 044% 093% 1350 0 0.00% 0.00% 916 100
100 100 080% 167% 0 053% 1.67% 0 046% 097% 3066 0 0.00% 0.00% 1469 100
150 100 0.70% 2.11% 0 050% 2.11% 0 049% 121% 8963 0 0.00% 0.00%5 30.01 100
200 100 0.59% 131% 0 043% 131% 0 050% 1.10% 201.13 0 0.00% 0.00% 5367 100

the average time of SACO. For the instances n = 200, our FO can provide solutions in approximately
1 minute, while SACO is 4 times slower.
Hence, FO heuristic outperforms SACO both in time and in the quality of solution.

2.4.3 Compare with LB,

We also compare FO heuristic with the lower bound LB, (Lower Bound by Lagrangian Relaxation)[4]
to see the absolute quality of our solutions. We define the absolute deviation A of a solution 7 as
A(m) = %};LEU, which means the deviation between that solution and optimal solution is at most
A(r). Statistics are shown in Figure 6.

Figure 6: Comparison between FO and LB,
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LB, is a coarse lower bound, especially when n is small. As we can see, when n = 10,15, the
solutions that FO provides are already optimal, but A,,, is still about 10%.

However, when n becomes larger our FO algorithm can provide solutions that are very close to
the lower bound, which means that the deviation between FO solution and optimal solution is small.
Moreover, A,,, decreases with the growing of problem size n. This means that the larger n is, the
closer the solution is to the optimal solution that our FO can provide. For the instances n = 200, our
FO can almost offer solutions that deviate with only 1% from the optimal.

3 3-Index Assignment Problem

The Three-Index Assignment Problem (AP3), also known as the 3-Dimensional Assignment Problem,
can be formulated as:

Instance : a cost matrix C' = {¢;jk}nxnxn
Solution :  two permutations (p,q), p,q € Ty
Objective :  to minimize C(p,q) = Y11 Cip(i),q0)

where 7y denotes the set of all permutations on the set of integers N = {1,2,...,n}.

AP3 is N'P-hard since the 3-D Matching Problem, which is one of the basic NP-hard problems,
is one of the special case of AP3. Both exact and heuristic algorithms have been proposed to solve
AP3[11, 12, 13, 14]. Among these, Balas and Saltzman(1991)[14] proposed the MAX-REGRET and



VARIABLE DEPTH INTERCHANGE heuristics. Crama and Spieksma(1992)[13] studied a special
case of AP3 by restricting the cost of edges in any triangle to obey the rule of triangle inequalities.
Burkard et al(1996)[12] focused on AP3 with decomposable cost coefficients. However, even for these
two special cases, AP3 is still A’P-hard. Recently, Aiex et al.(2003)[11] applied GRASP with Path
Relinking for AP3 and obtained better results than all other existing heuristics.

In this section, we first design a Fragmental Optimization algorithm for AP3. And then we hybridize
FO with Genetic Algorithm(GA) to demostrate the bybridization between FO and classical hueristic
methods. Experiments indicate that GA benefits from this hybridization. We test our algorithm on
three classes of standard benchmarks and report the computational results.

3.1 Reduce 3D to 2D

It is quite obvious that AP3 is a straightforward extension of the classical two-dimensional assignment

problem (AP2) defined below:

Instance :amatrix D = {d; ; }nxn(bipartite graph)
Solution : q = (q17 q2, .- qn)7 qETN
Objective to minimize D(q) = Yt diq0)

Although AP3 is N'P-hard, it’s well-known that AP2 can be solved by an efficient implementation
of Hungarian algorithm in O(n?) time[15]. Here we consider how to make use of this results. Given an
initial solution (p, ¢) for AP3,

let diJ' = CZ'J;(Z‘)’]',VZ-,‘]' S 1, 2.n (5)
we gt min ; Ciopli)q(i) = IDinl ; diq(i)

Consequently, if we fix p, the optimization of ¢ becomes an AP2 problem, and vice versa.

Therefore, our idea is to optimize one permutation subject to the other permutation being fixed. To
illustrate this, we use an example (instance bs_4_5.dat from Balas and Saltzman Dataset, see Section
3.4.1). As shown in Figure 7, a random initial assignment costs 177. Figure 8 shows the optimization
of ¢ by applying Hungarian Method. The objective function decreases from 177 to 72 (The dotted lines
show the original assignment, while the new assignment is shown by bold lines).

Figure 7: random initial for bs_4_5.dat Figure 8: optimize permutation ¢(“fragment”)

1, 2, 3, 4 L 2 3 4
p=(1, 4, 2, 3) p=(1, 4, 2, 3)
q=(2, 4, 1, 3) q=(1, 2, 4, 3)(x)
cost=(98 5 62 12)=177 cost=(39 18 3 12)=72
Obj= 177
Figure 9: optimize permutation p Figure 10: optimize the permutation index
L, 3, 4, 2(x)
p,:(?’a 47 27 1)
1, 2, 3, 4 a=(1, 2, 4, 3)
p=(3, 4, 2, 1)(x) cost=(1 4 2 10)=17
q=(1, 2, 4, 3) I
cost:( 1 3 14):36 1, 2, 3, 4
p:(3’ ]‘7 47 2)
q=(1, 3, 2, 4)

3.2 Fragmental Optimization

As shown in Figure 8, we construct a bipartite graph based on Equation(5). Symmetrically, there are
two other ways to construct such a bipartite graph:

let diJ' = Ci,j,q(i)7Viaj S 1,277, (6)
orlet di; = ¢jp@)ga), Vi, J € 1,2..1n (7)
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Figure 9 illustrates Equation(6), while Figure 10 corresponds to Equation(7).

Using the above, we define three ways to select a fragment, which actually correspond to the three
parts of one solution to AP3, namely permutation p, permutation ¢ and the permutation index. Our FO
heuristic iteratively optimizes the fragment by using Hungrarian Method as the optimization method
until no more improvement can be achieved.

3.3 Hybridized with Genetic Algorithm

As we all know, Genetic Algorithm (GA) has shown to be competitive technique for solving gen-
eral combinatorial optimization problems. However, it is still possible to incorporate problem-specific
knowledge into GA so that the results can be further improved. The hybridization between FO with
Genetic Algorithm reflects this idea.

Figure 11: Sturcture of FOGA
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A fairly standard GA structure is adopted in our implementation. The initial “generation” is ran-
domly generated. The “Crossover Operator” randomly chooses two individuals (as parents) according
to their fitness function values, and generates one new individual. This newly generated individual
will “mutate” with a very small probability. All of these newly generated individuals are put into a
candidates pool, whose size is normally twice the parent population. The algorithm then applies the
“survival of the fittest” principle to the candidates pool and selects the top half of the individuals with
good fitness value from the candidate pool will be selected to form the next “generation”. After several
generations, the GA terminates after satisfying some termination criteria.

In our algorithm, we did not implement mutation operators because it was not very useful. Others
have reported similar experiences with mutation in GA[16, 17]. Instead, we replace Mutation Operator
by our Fragmental Optimization module. When a new individual is generated from Crossover Operator,
we apply FO to improve its quality before putting it into the candidates pool. By this method, we
hybridize FO with Genetic Algorithm. Figure 11 illustrates the structure of our hybridization(FOGA).

Preliminary experiments were conducted to tune our algorithm because the parameter setting can
influence the performance of a genetic algorithm substantially. Due to the space limitation, we do not
report the details here. We set the population size to be 100.

Figure 12 shows the comparison between pure GA, a multi-round FO, and FOGA over instance
bs_26_1.dat from Balas and Saltzman Dataset(see Section 3.4.1). As you can see,

1. Pure GA is rather bad in performance. Even if more time is given.

2. multiFO is a multi-round FO algorithm. In each round, it starts with a random initial permutation
and uses FO to improve the solution. As you can see, multiFO has the ability to find relatively
good solutions in a short time. This reflects the effectiveness of our FO algorithm. Unfortunately,
even if much more time is given, this algorithm cannot improve the best solution. For the instance
bs_26_1.dat, no better solutions can be found after 1 second.

3. FOGA shows the power of hybridization of Genetic Algorithm and Fragmental Optimization. It
is capable of finding very competitive solutions.



Figure 12: Compasion between GA, multiFO and FOGA  Table 3: Balas and Saltzman Dataset(12*5 instaces)

200QpP7-Vale optmal] B-S | GRASP with Path Relinking muldFo FOGA
180 7% nRpvgObrvgObRrvgObj Average CPU Tine AvgObjAvg TindAvgObjRAvg Tin4g
Vale | vale | vale | R10000 | PmmBo0 | vawme | PmBo0 | vame | PImBOO
160 1 422 | 432 - - - 422 | 000s| 422 | 000s
140 A 6| 402 | 454 - - - 402 | 001s| 402 | 001s
120 —Ga 8| 238 | 336 - - - 336 | 001s| 238 | 003s
100 - - muldFo 100 19 | 40s - - - 226 | oo1s| 19 | 037s
—FOGA 12| 156 24 | 156 | 7479s|> 187 s| 262 | 002s| 156 | 087s
801 14| 10 224 | 10 |10655s|>2664 s| 264 | 002s| 10 173 s
60 16] 10 25 102 |14389s|>3597 s| 260 | 003s| 10 189 s
40 18] 64 | 176 | 74 |19088s|>4772 s| 246 | 003s| 72 | 2958
20 Tt 200 48 | 274 | 64 |24670s|>6168 s| 268 | 00as| 52 | a01s
22| 4 188 | 78 |[30964s|>7741 s| 264 | 005s| 56 | 4548
o 24| 18 14 74 |38245s|>9561 s| 232 | 006s| 32 | 5665
0 1 2 3 TimefEx)? 26| 13 | 157 | 84 |46520s|>1163 5| 232 | 007s]| 36 |1078s

Hence, it’s evident that our hybridization of GA and FO is successful. Guided by the GA, it is
possible for FO to improve the quality of solution consistently; and with the help of FO, Genetic
Algorithm becomes competitive in finding good solutions.

3.4 Computational Results

In this section, we demonstrate the effectiveness of our hybrid genetic algorithm(FOGA) by testing our
heuristic on three benchmark datasets. All the codes are implemented by C/C++ under a Pentium III
800MHz PC with 128M memory. For each instance, our FOGA is run only once.

However, the computing machine used in Aiex’s paper[11] is SGI Challenge R10000. Therefore, in
order to compare the CPU time, a scaling scheme is used according to SPEC?.

3.4.1 Balas and Saltzman Dataset

This dataset is generated by Balas and Saltzman[14]. It includes 60 test instances with the problem
size n = 4,6,8,...,22,24,26. For each n, 5 instances are randomly generated with the integer cost
coefficients ¢; j , uniformly distributed in the interval [0, 100].

Each row of Table 3 stores the average score of the 5 instances with the same size. The Column
“Optimal” shows the optimal solution reported by Balas and Saltzman, while column “B-S” is the result
of their VARIABLE DEPTH INTERCHANGE heuristic. Column “GRASP with Path Relinking” is
the result reported in [11]. Column “multiFO” is the result of our multi-round FO algorithm, which
is terminated after 100 rounds. Finally, Column “FOGA” shows the result of our hybrid genetic
algorithm. The best results among these algorithms are highlighted in the table.

As you can see in Table 3, it is evident that our FOGA can provide much better solutions than
GRASP and B-S. Furthermore FOGA is about 10 times faster than GRASP in these instances.

3.4.2 Crama and Spieksma Dataset

Crama and Spieksma generated this dataset by restricting coefficients ¢; j, = d; j+d; , +d; ;[13]. There
are 3 types of intances in this dataset. For each type, 6 instances of size n = 33 and 3 instances of size
n = 66 are generated.

Table 4, Table 5 and Table 6 report the experimental results. In these tables, column “C-S” reports
the result of Crama and Spieksma’s heuristic. As highlighted in these tables, for all these 18 instances,
our FOGA can always provide the best solutions over all heuristics.

It is surprising that for these instances, FOGA is about 1000 times faster than GRASP. GRASP
needs several hours to get the solutions while FOGA only takes several seconds.

3.4.3 Brukard, Rudolf & Woeginger Dataset

Brukard et al[12] described this dataset with decomposable cost coefficients, which means that ¢; j, =
a; e (3; @ ;. For each problem size n = 4,6,8,...,16, 100 test instances are provided. Table 7 is the
result statistics of all these 700 instances, where each row is the average of the 100 instances with same
size n; column “B-R-W” reports the result of Brukard et al’s heuristic.

2SPEC(Standard Performance Evaluation Corporation, http://www.specbench.org/osg/cpu2000/) points out that
PIII 800 is not more 4 times faster than SGI Challenge R10000



Table 4: Crama and Spieksma Dataset, Type I (6 Table 5: Crama and Spieksma Dataset, Type II (6

instances) instances)
c=s GRASP w ith Path R elinking m uldFo FOGA c=s GRA SP w ith Path Relinking muldFoO FOGA
CaselD RvgObRrvg0bj AverageCPU Tine |AvgODbjAvgTindAvgObjAvgTin CasgelD nvgObAvgOb] AvermgeCPU Tine |AvgODbjRvgTindavgObjhvgTin
vVale | value | R10000 | PIIBOO0 | value | PIIBOO | value | PIIBOO Value | Value | R10000 | PIMBOO | Valie | PIIBOO | Value | PIIBOO
3DA9IN1| | 1618 | 1608 6605 s|> 16513 1608 003 s| 1608 | 003 s 3DIONL| | 4861 | 4797 | 76606 s|> 19152 4797 006 s| 4797 | 0dls

S| S
3pagoN2| | 1411 | 1401 6805 s|>17013 s 1401 | 002s| 1401 | 011s| |3DmooN2| | 5142 | 5068 | 77284 s|> 19321 | 5068 | 013 s| 5067 | 026s
3DA9N3| | 1609 | 1604 6761 s|>16903 s| 1604 | 003 s| 1604 | 011s| |3DmoON3| | 4352 | 4287 | 76219 s|> 19055 s| 4287 | 008s| 4287 | 026 s
3DA198NY | 2668 | 2664 | 154701 s|> 38675 s 2662 | 021s| 2662 | 055s| |3pmosNi| | 9780 | 9694 | 146291 s|> 36573 s| 9687 | 051s| 9684 | 486s
3DA198N Y | 2469 | 2449 | 150109 s|> 37527 s s| 8947 | 053s| 8944 | 335
3pa198NY | 2775 | 2759 | 15084 6 s|> 37712 s E

2449 021 s| 2449 027 s 3DTI198N 2 9142 8954 | 149229 s|> 3730.7

2758 022 s| 2758 058 s 3D T198N 3 9888 9751 | 14391.7 s|> 35979 9747 053 s| 9745 309 s

Table 6: Crama and Spieksma Dataset, Type III (6 Table 7: Brukard, Rudolf & Woeginger Dataset (700

instances) instances)
C-S GRASP w ith Path Relinking muliFo FOGA BRW | GRASP w ith Path Relinking muldFo FOGA
CaselD | pvgObjavgOb] AvermgeCPU Time |AvgObjAvgTindAvgObjAvgTin n|avgObj|AvgObj|Avermge CPU Tin gA vg Objhvg Tin {Avg Objhvg Tin
valie | vame | R10000 | PmmB00 | vame | Pmmmo0| vame | Pmmsoo vale | vale [R10000] PIB00 | vale | PIB00| Vale |PImBOO
3p1299N1| | 135 | 133 | 4%079s[>1227 o 133 | oo1s| 133 | oo1s [ 225 = - - 2336 | 0005l 2456 | 0005
3p120on2| | 137 | 131 | 47121851178 ¢ 132 | oo1s| 131 | oo03s 6342 ) B B c3372 | 000s| 63372 | 001 s
135 | 131 | 45172 s> 11293 131 001 131 | 002 — | : ’
3D1299N 3 31 s> s 13l s| &2 S| |s] 81994 . . - | 8916 | 001s] 81916 | 003 s
3p119eN1 | 293 | 286 |[532297s|>13307 o 287 | 00ss| 286 | 015 ===
== = 10| 96055 - - - 95942 | 003 s| 95941 | 007 s
3p1198N2| | 294 | 286 |512686s|>12817 5| 286 | 00s5s| 286 | 016 1o} 11588 00 . 171 ol 1186 53| 008 015
ap1198n3| | 293 | 282 | 505906 s|> 12648 | 283 | 0o05s| 282 | 023s $2]11186 51 sl > s 045118681 S

14] 146927| 146774 | 981 s| > 245 s|1467.76( 007 s|1467.74| 023 s
16] 1476 99| 147513 | 1393 s| > 348 s] 147515 010 s]147513| 040 s

As highlighted in Table 7, for these test instances, our FOGA provides the same results with GRASP
with about 100 times faster speed. However, this dataset is considered to be easy since even multiFO
can also offer very competitive solutions, which is even faster.

4 Conclusions

The Fragmental Optimization (FO) technique proposed in the paper is a simple yet effective heuristic
framework to solve combinatorial optimization problems. We applied the FO technique on the following
well-known N P-hard problems :

e 2-machine bicriteria flowshop problem F2||(3 C;/Ciaz): A FO-based heuristic is proposed
for this problem, which selects length L segment as fragment and uses dynamic programming as the
optimization method. Experimental results show that our FO heuristic outperforms other existing
heuristics both in time and in the quality of the solution. Moreover, by comparing FO to a coarse lower
bound LB,, we conclude that the solution FO provides is very close to the optimal. For small size
problems, most of the time FO heuristic can provide the optimal solution; while for large size problems,
the solution that FO provides is only about 1%-2% from the optimal.

e 3-index assignment problem AP3: Unlike F2||(} C;/Ciaz), here the solution to AP3 is
represented as 2 permutations. In our FO heuristic, by defining each permutation as a fragment, we
reduce the dimension from 3 to 2; thus the optimization can be performed by Hungarian Method
in O(n?) time. We further hybridize FO with GA. Experiments indicate that this hybridization is
successful. Computational results show that our hybrid genetic algorithm(FOGA) outperforms other
existing heuristics. For those benchmark instances we have tested, FOGA is about 10 ~ 1000 times
faster than GRASP and can always offer the best solutions in several seconds.

Based on the above examples, the two elements of a Fragmental Optimization algorithm, Fragment
Selection and Optimization, are tightly coupled. Generally speaking, any technique can be used in
Optimization: such as Dynamic Programming, Network Flow, or even Branch-and-Bound. However,
The key consideration is that this Optimization algorithm must be efficient for the selected Fragment
since it is involved in every iteration.

In conclusion, we proposed the Fragmental Optimization heuristic in this paper. The success of
applying FO to problems from different domains suggests that FO is a sufficiently general framework
for optimization problems.
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