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Abstract

We study the worst-case performance guarantee of locally optimal solutions for the
problem of minimizing the total weighted and unweighted completion time on parallel
machine environments. Our method makes use of a mapping that maps a schedule into
an inner product space so that the norm of the mapping is closely related to the cost
of the schedule. We apply the method to study the most basic local search heuristics
for scheduling, namely jump and swap, and establish their worst-case performance in
the case of unrelated, restricted related and restricted identical machines.

Keywords Local search - Performance guarantee - Parallel machines - Total
weighted completion time
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1 Introduction

Machine scheduling problems have been widely studied in recent decades because
of their practical relevance in production and communication systems and their the-
oretical interest. As these problems are typically NP-hard, designing and analyzing
approximation algorithms has been a central object of study to the theoretical computer
science community. However, these algorithms are often impractical so the real-world
methods of choice boil down to heuristic approaches including integer programming,
constraint programming and local search. In this paper, we focus on the latter method
and study its worst-case performance guarantees. Local search methods are indeed
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widely used in practice and exhibit good empirical behavior, but little is known about
their worst-case performance. We refer the reader to the surveys of Angel [3] and
Michiels, Aarts and Korst [29] who present a review of performance guarantees and
other theoretical aspects of local search for a wide variety of combinatorial problems,
including scheduling problems.

Specifically, in this paper we consider the problem of minimizing the total weighted
completion time on parallel machine environments, and study the worst-case perfor-
mance guarantee of local optima solutions for jump and swap neighborhoods. We
provide a systematic method to analyze the worst-case performance of these basic
local search heuristics for scheduling with the weighted completion time objective.
The method, which turns out to be quite simple, involves relating the local optimality
conditions with an appropriate schedule mapping that maps a schedule into an inner
product space, and allows to write the condition in terms of the inner product of the
mappings of a global optimum and a local optimum [11].

1.1 Scheduling problems

In a typical parallel machine scheduling problem, we are given a set of n jobs to be
scheduled on a set of m machines. Jobs must be scheduled without interruption on a
single machine, and each machine can process one job at a time. Each job is associated
with a weight and a processing time. The characteristics of the processing times of
jobs define what is known as the machine environment. The simplest setting is that of
identical parallel machines (P) in which the processing time of a job is equal in all
machines. If, in addition, the machines have different processing speeds we have the
so-called related parallel machine environment (Q), while in case the processing time
of a job can arbitrarily depend on the machine which process it we have the unrelated
machine environment (R). Furthermore, a common practical constraint refers to the
fact that a given job can only be processed by a job-specific subset of machines (M ;
for job j). These environments are known as restricted parallel machines and make
sense in the case of identical machines or related machines. Of course, the most general
machine environment is that of unrelated parallel machines.

For the problems considered in this paper, a schedule is an assignment of jobs
to machines together with an ordering of the jobs within each machine. Here, we
consider that the order within a machine is always taken to be the decreasing order of
the weight to processing time ratio, also known as Smith ratio [35]. Therefore, for our
purposes, a schedule is fully determined by the assignment of jobs to machines. Given
a schedule, we denote by C; the completion time of job j. With this, we can define
the three most widely studied objective functions. First, in the Total completion time
objective the goal is to find a schedule minimizing ) j Cj. Second, the Total weighted
completion time objective aims at minimizing Y jw;iCj, where w; > 0 is the weight
of job j. Finally, the Makespan objective looks for a schedule of minimum maximum
completion time, i.e., minimizing Cpax = max; {C j }

Taking as reference the standard three field scheduling notation [19], we represent
the problems by | 8|y, where o canbe R, Q or P, f can be empty or M ; representing
the machine eligibility restrictions (according to notation of the book of Pinedo [30])
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and y canbe ) C; or ) w;C;. Specifically, the problems we study are: R|| Y~ w;C},
R|| ZC]', Q|/\/lj|ijCj, Q|Mj|ZCj, P|Mj|zijj, and P|Mj|ZCj.

Graham et al. [19] initiated the systematic study of algorithms and complexity
for scheduling problems. For any parallel machine environment, minimizing the total
completion time () C;) can be performed in polynomial time. More precisely, the
problem P[| )" C; can be solved in O(nlogn) using the Shortest processing time
(SPT) rule [12]. For the problem Q|| )" C;, complexity increases to O (nlognm)
using a generalization of the SPT rule, where jobs are assigned sequentially to the
machine that allows a shorter completion time, according to their workload and speed
[12,23]. The problem R|| ) © C; can be solved in polynomial time by bipartite matching
techniques [22]. If the objective is to minimize the total weighted completion time
S w ;C ;) or the makespan (Cy,4y), the problems are NP-hard [18], even for the case
of two identical machines [8,26]. When m is part of the input, these problems are
strongly NP-hard [17], independent of the parallel machine environment considered
[23,25].

1.2 Local search and approximation

Since for the makespan and total weighted completion time objectives the machine
scheduling problems become NP-hard, it is natural to look for approximate solutions.
There is indeed a rich literature on approximation algorithms for scheduling problems
and we mention the current best known factors for the problems considered in this
paper in Table 1. Another approach, vastly used in practice and the main focus of this
paper is to use local search techniques.

Typically, when designing a good local search heuristic we require that the size of
the neighborhood (where new solutions will be sought) is small enough. Furthermore,
a key aspect is that local optima are close, in objective function value, to a global
optimum [2]. One way to evaluate the quality of local optima is by worst-case analysis,
but this is often notoriously difficult, or simply impossible since there may exist very
bad local optima. In this paper we provide a systematic study of two basic local search
algorithms and prove that they have a good worst-case performance. Specifically we
study the Jump neighborhood (also known as move or insertion), which is defined as
moving a job from one machine to another. Also we study the Swap neighborhood (also
known as exchange or interchange), in which a local move is defined as selecting two
jobs assigned to different machines, and then interchanging their machine allocations.
Both, jump and swap neighborhood are polynomial size neighborhoods.

Other neighborhoods that have been used for scheduling in parallel machines envi-
ronments include lexjump, push, multi-exchange and split. Lexjump is a polynomial
size neighborhood that extends the jump neighborhood. A push move can be seen as
a sequence of jump moves while a multi-exchange move can be seen as a sequence
of swap moves, so in a way these are generalization of the most basic local search
algorithms. While push is of polynomial size, multi-exchange is exponential. Finally,
split is an exponential size neighborhood introduced by Brueggemann et al. [7] for
the problem P||Cy4x. In terms of their use, lexjump was first used for minimiz-
ing the makespan [7,31-33]. Push was introduced by Schuurman and Vredeveld
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Table 1 Performance guarantees

Problem Best approximation Jump and swap performance guarantee® References

R||Cmax 2[27] unbounded [33]

OIM;|Cmax 2 [y 4 + (n — Dsmax. [31.32]
% +y % + (m — Dsmax]
P|M |Cmax 2 T+ fm=3 (31,32]

0l|Cmax PTAS [14,21] LevIm=3 [10.33]

P||Crmax PTAS [20] 2- 22 [15,33]

RIIY w;C; % —c [4,28]b 2.618 [1], Theorems 1 and 5
OIM;| X w;C; 3-c 2618 Theorems 1 and 5
PIM;| Y w;C; 3 —c [1.75, 1.809] Theorems 3 and 7
PI|Yw;C;  PTAS[34] [¢.3- ﬁ}c [6]

RI>_C; Poly-time [22] 2 Theorems 2 and 6
OIM;|>C; Poly-time 2 Theorems 2 and 6
PIM;| > C; Poly-time [1.525,1.618] Theorems 4 and 8

4 In the table, the numbers 1.618, 2.618 and 1.809 are actually numerical approximations of ¢, 1 + ¢, and
1 + ¢ /2, respectively, where ¢ is the golden ratio

b For ¢ > 176000

¢ Only jump neighborhood

[33] for P||Cpax and Q||Cpax, while Recalde et al. [31] extended its application
to PIM ;|Cinax and Q| M ;| Cqay. Multi-exchange was introduced by Frangioni et al.
[16] for R||Cyax, and then used for the problems P, Q, R||Cjqax [33].

In Table 1 we present a summary of the performance guarantees that have been
obtained for the Jump and Swap neighborhoods. In particular we remark that Bruegge-
mann et al. [6] studied the performance guarantee of Jump solutions for P|| Y w;C;
and determined that for these solutions the performance guarantee is within the range
[6/5, Bm — 1)/(2m)]. Additionally, they determine that the performance guarantee
for the special case where all jobs have the same Smith ratio is (9 — +/6)/6. Finn
and Horowitz [15], and Cho and Sahni [10] obtain upper bounds for the performance
guarantee of Jump solutions for P||Cy,4x and Q||Cpqay. Later, Schuurman and Vre-
develd [33] establish that these bounds are tight. Combined neighborhoods of jump
with other neighborhoods for P||Cpax were treated by Brueggemann et al. [7] while
the performance guarantee of Jump for R||Cypax, QIM j|Cpax and PIM ;|Cprqy Were
studied by Recalde et al. [31], Rutten et al. [32] and Schuurman and Vredeveld [33].
The efficiency of local search methods under jump neighborhood for related problems
have also received attention [5,33].

Decentralized and game theoretic versions of the problems R|| Y w;C;, Q|M;|
> w;C; and P|M | ) w;C; have also been considered recently [1,9,11,13]. Here
jobs are agents who selfishly decide the machine to be processed. Since this decision
in made considering only the job’s cost (rather than the overall objective) the implied
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results for the price of anarchy [24] do not directly apply to our setting. Furthermore
the focus of most of this line of research is to design machine processing policies that
achieve good worst-case performance, whereas in our case this is just given by Smith
rule. An exception is the result of Abed et al. [1] who consider the more general setting
in which agents may own multiple jobs and as a consequence they establish that the
performance guarantee of Jump optimal solutions for R|| Y~ w;C; is at most 2.618.

1.3 Ourresults

In this paper we establish upper and lower bounds on the performance guarantee for
the Jump and Swap neighborhoods in several scheduling settings, namely for the unre-
lated, restricted related and restricted parallel machines environments and the objective
functions ) ° Cj and ) w;C;. The specific bounds for each problem are summarized
in Table 1. However, we believe that rather than the numeric improvements our main
contribution is more conceptual. We devise a simple method for bounding the perfor-
mance of local search heuristics borrowing ideas form the work of Cole et al. [11].
The rough idea is to first establish a simple necessary condition for local optimality
that takes the form of a certain inequality. Then we relate the right-hand side of this
inequality to the costs of an optimal schedule and a locally optimal schedule by using
a scheduling mapping that assigns to each schedule an integrable function. Finally
we apply some basic inequalities for real and/or integer numbers to obtain the final
guarantee. We also present lower bound instances for all the considered problems.
Let us mention that the bound of 2.618 for R|| Y w;C; is implied by the the work
of Abed et al. [1]. However, our proof here is much simpler and does not go through
the more complicated game theoretic setting.
Roadmap. The rest of the paper is structured as follows. We present preliminary
background in § 2. The main tools of the proof are presented in § 3 while the upper
bounds on the performance guarantee of jump are established in § 4. Then in § 5 we
present tight or nearly tight lower bound instances for all considered problems.

2 Preliminaries
2.1 Basic definitions and problem statement

Consider J a set of n jobs to be scheduled on a set M of m machines. Let p;;
denote the non-negative processing time of job j € J on machine i € M. Jobs
must be scheduled without interruption on a single machine, and each machine can
process one job at a time. In addition all jobs and machines are available from the
beginning. Depending on the precise machine environment the processing times p;;
satisfy additional requirements. Specifically in this paper we consider the following:

— Identical machines (P) All machines are identical, meaning each job needs the
same processing time on each machine: p;; = p;, Vi € M.

— Restricted identical machines (P|M |-) This is a variant of identical machines
according to which each job j can be processed only on some specified subset of
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machines M ; € M. For this environment, processing times are: p;; = p;, Vi €
M; pij =00, Vi ¢ M;.

— Related machines ( Q) The machines may have different speeds, and the processing
time of a jobis inversely proportional to the speed: p;; = p;/s;, where s; represents
the speed of machine i.

— Restricted related machines (Q|M |-) This is a variant of related machines accord-
ing to which each job j can be processed only on some specified subset of machines
M € M. For this environment, processing times are: p;; = p;/s;, Vi € M;j;
pij = 00, Vi ¢ M.

— Unrelated machines (R) The processing times are arbitrary. All environments of
parallel machines are a particular case of unrelated parallel machines.

In terms of objective functions we consider two of the most prominent ones, namely
the total completion time and the total weighted completion time. Denoting by w ; the
weight of job j and by C; its completion time under a particular schedule, in the
former objective the goal is to minimize ) jeg Cj while in the latter the goal is to
minimize } ;. 7 w;C;.

More precisely, a schedule corresponds to an assignment of jobs to machines,
represented by a vector x, where x; gives the machine to which job j is assigned, that
is, x; =i if job j is assigned to machine i in schedule x. Given such an assignment
x, it is standard to assume that jobs are processed according to the WSPT rule or
Smith rule, which simply sequence jobs in decreasing order of w;/p;;, since this is
optimal for a fixed assignment [35].! When there are ties in the ratio, these are broken
arbitrarily and to avoid confusion we denote by <; the precedence relation of jobs in
machine i. Therefore, letting 7; (x) the set of jobs assigned to machine i in schedule
X, we can write the completion time of job j in schedule x as

Ci)=puj+ D, Pyx= D, Dok
keJx; (x) ke ; (x)

k<,\-]-] kﬁx]-]

Here, for convenience, we have introduced the notation <; to include all predeces-
sors of a job on machine i and the job itself.

The cost of schedule x (total weighted completion time) and the weighted sum of
processing times are defined as follows:

C(x) = ijcj(x): Z Z w;Cj(x), (H

jed ieM jeJi(x)
n@) =Y Y wipij ©)
ieM jeJ;i(x)

1 When there are no weights, these are taken to be 1, and therefore the rule is just the shortest processing
time first rule.

@ Springer



Performance guarantees of local search for minsum scheduling... 853

With these definitions we have the following identities

Cy=Y Y > wipx=n®+y Y > wipk )

ieM jeJi(x) keJ;i(x) ieM jeTi(x) keTi(x)
k=ij k=<ij
Cxy=> > > wpj=n@+Y, Y > wpj. @
ieM jeJ;i(x) keJ;(x) ieM jeJ:i(x) keJ:(x)
=i >=i]

2.2 Local search neighborhoods

For the general machine scheduling problems studied in this paper the goal is to
minimize C(x). In this paper we will consider only locally optimal solutions for the
two most basic neighborhoods, namely jump and swap.

In the jump neighborhood, also known as move or insertion neighborhood, a jump
move is defined as moving a single job from one machine to another. A successful
jump reduces the objective function. Given a solution, if it is not possible to improve it
in this way, we have a local optimum and call this solution Jump-Opt. More precisely,
given a schedule x we look for a schedule x’, such that x and x’ differ in exactly
one coordinate and C(x”) < C(x). Similarly, in a swap neighborhood, also known as
exchange or interchange neighborhood, a swap move consists of selecting two jobs
assigned to different machines, and then interchanging the machine allocations for
these jobs. A successful swap reduces the objective function. Additionally, the swap
neighborhood contains the jump neighborhood by allowing to take an empty job in
the swap. Given a solution, if it is not possible to obtain improvements in this way,
we have a local optimum and call it Swap-Opt. More precisely, given a schedule x we
take two coordinates u, v and construct x’ from x by exchanging the values in these
coordinates and check whether C(x") < C(x). Both, jump and swap are polynomial
size neighborhoods.

In our results for the worst-case performance of local search, we prove the upper
bounds for the jump neighborhood and therefore the results also apply to the swap
neighborhood. One the other hand, in all our lower bounds the Swap—Opt solutions
are also Jump-Opt solutions and thus all our results apply to both neighborhoods.

2.3 Machine eligibility

Since all our results apply to machine environments in which the set of available
machines for a given job can be a restricted set, we can consider a reduction to a
situation in which each job j has only two available machines: the machine in which
an optimal solution processes it and the machine in which a locally optimal solution
processes it. More precisely, let 7 be an instance of the problem R|| ) w;C;, where
the job j can be processed by a set M; € M. Thatis, p;; = oo, forall i ¢ M. Let
x* be some optimal solution of Z, where the job j is processed by machine xj, and x
some Jump—Opt solution, where the job j is processed by the machine x ;. Consider a
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new instance where /\/l/j = {x;, x;.“} C M is the reduced set of machines which can
process the job j, and call it Z'. This (machine eligibility) reduction satisfies:

i. C(x) will be the same in both instances, Z and 7’.

ii. C(x™) will be the same in both instances.
iii. If x is a Jump-Opt solution of Z, then x is a Jump-Opt solution of Z'.
iv. If x* is optimal for Z, then x* is optimal for Z’.

Therefore, we can restrict ourselves to instances in which jobs can be assigned to
at most two machines?.

2.4 Basicinequalities

In order to determine upper bounds for the performance guarantees of Jump—Opt
solutions, we need to establish some inequalities.

Lemma 1 For non-negative real numbers a, b and B, it holds that

ab < éa2 + b2

2B

Proof The statement follow from the fact that (a8 — b)2 > (), for real numbers a, b
and 8. O

Lemma 2 For every pair of non-negative integers a and b, it holds that
1 2 2
ab§§<a +b —a+b>.

Proof The statement follow from the fact that (a — b)2 > a — b, for integer values of
a and b. O

Lemma 3 For every pair of non-negative integers a, b and ¢ = # it holds that

1 ¢’ b @
b —d+ 2+ 2 -2,
“ 2¢“+2 t297 5

Proof Theinequality canberewrittenas f (a, b) = 2}?612%— gbz—i— %a — %2b—ab > 0.
Clearly, if either a = 0 or b = 0 the inequality follows directly. Thus it only remains to
prove that f (a, b) > 0, foralla > 1 and b > 1. Then the problem can be formulated

asmin{f(a,b) :a > 1,b > 1}. Note that f(a, b) = (\/‘%d) )2 +5 ¢a 90 and

thus convex. Letting A, and A; be the multipliers of a > 1 and b > 1, respectlvely,
the Karush-Kuhn-Tucker (KKT) conditions for the problem are:

a ¢

gty b ha=0

2 Note that it is possible that M= 1.
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¢2b—ﬁ—a—kb=0
2
ra@—1) =rb—1)=0
a,b>1
Aa, Ap >0

As the solution for the KKT conditionsisa =b =1, A, = 2}?, and Ap = ﬁ, we
conclude that the minimum value is f (1, 1) = 0. Therefore f(a, b) > Ofora,b > 1.
O

3 Local optima and schedule mapping
3.1 Local optima condition

In this section we establish a local optima condition for Jump—Opt solutions for the
general case of unrelated parallel machines.

Lemma4 For any optimal schedule x* and any Jump-Opt solution x of R|| Y_w,;C},
it holds that

0@ <n@+nEH+ Y. Y Y ijkmin{ﬂ,&},

ieM jeJ;(x) keJ; (x*) Wk W)

Proof From the machine eligibility reduction of § 2.3, we can assume that each job
J € J canonly be processed by machines x ; or x}‘, without changing the performance
guarantee. Let §; be the amount by which C(x) decreases if job j is removed from
machine x; and let 5} be the increment in C(x) if job j is moved to machine x;f.3

Thus,

8j=ijj(x)+pxjj Z Wk .

kijj (x)
e J
/
§j =wjpysj+w; Z Pxtk + Pxj Z Wk -
k€\7x1<(x) keJﬁ (x)
J J
k< j k> j
J J

Note that it may happen that x; = x;’f but in this case §; = 5;.. Therefore, schedule
x will be a Jump-Opt solution if and only if §; < 8;. for all j € J, which happens if
and only if

3 Observe that job j has to be inserted on machine x;’f at the appropriate position (defined by WSPT rule).
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w;Cj(x) + px;j Z Wk = Wjpyrj+wj Z Pxtk Pyt Z Wk
keJx; (x) ker;f (x) kejxjf (x)
kxjd k< j o j
J J

Adding w; py; ; to both sides we get that the latter is equivalent to

w;iCi(X) + px;j Z Wk < WjPx;j+ WjpPatj

kejxj (x)
kzy;J
Z px;fk + Px j Z Wk
kej (x) kej « ()
k<, *j k> */
. px’;k px*.‘_j . px’]’fj p)rjfk
Finally, recalling that if k <x j, then i < W and otherwise w; < o

Therefore, in a Jump-Opt solutlon we have that:

ka px J
w;C; (x)+pxjj Z W <w](pxjj+px )+ Z w]wkmln{ ” o }
keJy; (x) ke (x) k /
./

k>xjj

We sum over all j € J and use Equations (2) and (4) to conclude that

D wiCiO+Cw <@ +naH+ Y Y3 w,wkmm{’;”‘ fuf}
je ieM jeT:(x) ke Ji (x*) £ 5

Concluding the proof of the result. O

Clearly, we can apply this result to the more specific objectives considered in this
paper by specializing the last lemma to more restricted settings.

3.2 Schedule mapping

Cole et al. [11] study a scheduling game where the jobs are allocated to unrelated
parallel machines and propose decentralized mechanism for the problem, considering
the minimization of the weighted completion time. To determine the price of anarchy
Cole et al. [11] propose a mapping from the set of schedules to a certain inner product
space such that the norm of the mapping will closely correspond to the cost of the
schedule. We make use of this schedule mapping here as well. Consider the function
Qo MT = L, (|0, oo))M, which maps every schedule s to a vector of functions
(one for each machine) as follows. If f = ¢(s), then for each machine i € M

fn= > w )

. Pij
JEJI‘(S)Z#Z,V
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We will use some basic properties of this mapping ¢ which are contained in the
work of Cole et al. [11]. We provide a proof for the sake of completeness.

Lemma5 Let s1 and sy be two schedules of an instance of R|| Y w;C;, with f =
@(s1) and g = @(s2). Then

Z./o findy=Y""Y" pij, (6)

ieM ieM jeJi(s1)

o
Z/ fi(0)dy =2C(s1) = n(s1), )
ieM 0

*© Pik Pij
Z/ fimamdy=Y" > > w,-wkmin{w—,w—{}. ®)
iem?0 ieM jedis1) ke (s2) kR

Proof For (6),

ig\;/oooff(y)dy= > /Ooo > wjdy

. . .
ieM jeTi(s)): y=7L

w;

:Z Z wjfooo]lyip,,dy

ieM jeTJi(s1)

=2 2 w/'ﬁ)—ij

ieM jeTJi(s1)

=2 2 pi

ieM jeJi(s1)

For (8),

]

Z/O Jingi(y)dy = Z/(; Z w; Z widy
ieM

ieM jej,-(m:yfg keJ; (sp): y<Lik

=wg

wj

- Z Z Z wfwkfooo]lygi"_-,’f]lysﬁffdy

ieM jeJi(s1) keJi(s2)

:Z Z Z ijkmin{i)—t,i—lj}.

ieM jeTi(s1) keTJi(s2)
To prove (7), we start by using (8) and then apply Equations (3) and (4).
o0 5 Pik  Dij
: dy = W min | —, —=
Y[ = Y Y Y wmmin{ 22,22
ieM ieM jeJi(s1) keJi(s1)
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=Z Z Z <wjpik]lp5k<l’ij:+Wkpij]1pik>pij>

ieM ]e‘z(sl)ke‘z(sl) Uk _1l7j U)k ll}j
T Y Y emtX ¥ Y w
ze/\/l]e](sl)kej,(sl) ze/\/ljej,(sl)kej(sl)
=iJ >iJ

=2C(s1) — n(sy).

4 Quality of local optima

In this section we combine the local optimality condition of Lemma 4, the properties
of the scheduling mapping of Lemma 5, together with the basic inequalities shown in
§ 2.4 to obtain tight or nearly tight upper bounds on the performance of Jump-Opt
solutions. The specific environments we consider include unrelated parallel machines
with weighted and unweighted completion time objectives, and restricted identical
parallel machines again with weighted and unweighted completion time objectives.

Theorem 1 The performance guarantee of Jump—Opt solutions for R|| Y w;C; is at
most 1 + ¢ ~ 2.618.

Proof By Lemma 4 and (8), we have

20() = 0@ +nx*) + Z/ SO fF 0y,
ieM

where f;(y) and f;*(y) are the mappings of x and x*, respectively. Since both f*(y)
and f;(y) are real numbers, we can use inequality from Lemma 1. Thus,

2C(x) < nx) + n(x* )+Z/ ( P20+
ieM

1f2(>>d
,B’y y

By (7), we have

(2—E>C(x)<ﬂc(x*)+< 21/3) (x)+( /;)n(x*).

Also from (3), we have that n(x*) < C(x*) and n(x) < C(x). So assuming that,
(1-1/2B)) >0and (1 —B/2) >0(.e, 1/2 < B <2), we have that

1 1 B .
(2 - E) C) < (1 _ ﬁ> Clx) + (1 i 5) C").
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Thus for 1/2 < 8 < 2 we have that

Cx) _Q+pB
Cx*) ~ 28—1"

Minimizing the right-hand side over § we get that the optimal choice is 8 = ¢

HT‘E ~ 1.618, yielding the upper bound on the performance guarantee C(x) <
(1 +¢)C(x*). O

Theorem 2 The performance guarantee of Jump—Opt solutions for R|| Y C; is at
most 2.

Proof By Lemma 4 and (8), we have
oo
206) <0 + 06+ 3 [ A0 0y
iem 0
where f;(y) and f;*(y) are the mappings of x and x*, respectively. Since w; = 1 for

all j € J, both fi(y) and fl* (y) are non-negative integers, so we can use Lemma 2.
Thus,

1 o0
20(0) < @) + G+ 5 ) /0 (FFO)+ 200 = i) + f()dy.
ieM
Again using that w; = 1 by (6) we can write n(x) = > ;.\ fooo fi(y)dy and

n(x*) =>cm Jo fF#(y)dy. Finally from (7) in Lemma 5, we have

1
2C(x) < n(x) +n(x*) + 5(2C(x) —n(x) +2C(x") — n(x") —nx) +n(x"),

thus, C(x) < n(x*) + C(x*) and since by (3) we have n(x*) < C(x*), we can
conclude the upper bound on the performance guarantee. O

In the last two results we will consider restricted identical parallel machines and
therefore we have that p;; = p;, foralli € M, j € J. Then, n(x) = n(x*). So, we
canletn = n(x) = n(x*) = Z/-EJ w;ip;.

Theorem 3 The performance guarantee of Jump—Opt solutions for PIM;| Y w;C;
is at most 1 + % ~ 1.809.

Proof By Lemma 4 and (8) we have

20(0) <2+ Y / SN )y,
iem 0
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where f;(y) and f*(y) are the mappings of x and x*, respectively. Since now f*(y)
and f;(y) are real numbers, we use Lemma 1. Thus,

o :3 *2 1 2
2C(x) =2n+ Z/ <_fi )+ 57 fi (y)> dy.
im0 N2 2p

From (7), we conclude 2C (x) < 2n+ g Q2Cx* —n)+ % (2C(x) — n) orequiv-

alently
(2— l) C(x) < BC(x™) + (2— b L) n.
B 2 2B

Finally, assuming that 2 — 8/2 — 1/(28) > 0, and using n < C(x*), we have that

(2 -~ l) Cx) < (2 s i) C(x¥)
B - 2 2B '

Cx) _ Br+4B—1
Cx*) ~— 2028-1 °

Thus,

Minimizing the right-hand side we obtain that the optimal choiceis f = ¢ =

1.618 which moreover satisfies the assumption. Using 14+¢ = ¢ amounts to conclude
that C(x) < (1 + ¢/2)C(x¥). O

145 o
2

Theorem 4 The performance guarantee of Jump—Opt solutions for PIM ;| C; is
at most ¢ ~ 1.618.

Proof By Lemma 4 and (8) we have
oo
20(x) <20+ Y / [ [y,
iem?0
where f;(y) and f*(y) are the mappings of x and x*, respectively. Since w; = 1

forall j € J, fi(y) and f*(y) are non-negative integers so we can use Lemma 3 to
conclude that

20¢ (L ¢’ ¢ . ¢*
X<+ Yy (G O+ T O+ 50 =5

1 (y)> dy.
ieM

Again by the unit weight assumption and (6), we have

Z/O fiy)dy = Zfo [ (yndy = ZPJ':'?-

ieM ieM jed
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Combining this with (7) we get that,

(2— 1)C(x) <2———¢ +¢>n+¢2C(x*)
@? - 2¢2 ’

Finally, since n < C(x*) and 1 + ¢ = ¢, we have C(x) < ¢C(x™). O

5 Lower bounds

In order to determine lower bounds for the performance guarantee of Jump—Opt solu-
tions and Swap—Opt solutions, we present hard instances for both restricted related
and restricted identical parallel machines environments for weighted and unweighted
cases. These instances amount to conclude that the bounds in Theorems 1 and 2 are
best possible. For Theorems 3 and 4 our lower bounds are close to the upper bounds
but not tight. Our first two bounds apply even to the case of restricted related parallel
machines.

5.1 Restricted related parallel machines, weighted case

Theorem 5 The performance guarantee of Jump—Opt and Swap—Opt solutions for
QM| > w;C;j is at least ¢ ~ 2.618.

Proof We consider an instance Z with n jobs and m = n + 1 machines. Jobs have

identical weight and processing time, p; = w; = ¢*>J for j = 1,...,n. Machine
speed is s; = ¢4_2’ for machinei = 2,...,n + 1, and s; = 1 for machine 1, where
¢ = 1+‘f is the golden ratio.

In optlmal solution x*, job j is allocated on machine j, whereas in local optimum x,
itis allocated on machine j + 1. Figure 1 shows a schematic representation of instance
7, where each machine is represented by a node, and each job is represented by a
directed edge. The origin of edge k indicates the machine on which job k is assigned
in the optimal solution, while the endpoint indicates the machine on which job & is
assigned in the local optimum.

First, we note that any job k € J can only be moved to machine k, and is not
possible to perform any swap move. Then, a Jump-Opt solution is also a Swap-Opt
solution for instance Z. Let §; be the reduction in C(x) if job j is removed from
machine j + 1 and §’; be the increment in C(x) if job j is moved to machine j. Since
w; = pj, all jobs have Smith’s ratio 1. Therefore, if more than one job is assigned
to any machine, the sequencing is arbitrarily. Here, we assume that the moved job is
placed last. Then,

3; _wj , forall j =1,
SJJ,_]
5 wipl ,forj=1
i ij ,forall j=2,...,n
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Jl @ j/n

Fig. 1 Worst-case instance for restricted related parallel machines

Schedule x will be a Jump-Opt solution if and only if §; < 53. forallj=1,...,n

For instance Z, we have p;_1 = ¢p; forall j € J, and ¢2sj+1 =sjforj>2
and 51 = s7. Thus, §; < & is reduced to $> <+ 1forall j > 2, and 1 < 1 for
Jj = L. Therefore, x is a Jump-Opt solution for instance 7.

For x and x*, we have

n n
can =Y B 2 NP 21—y,
.

j:] 5 j=2 "/
Pj
Cx) = . ¢* =
lel-&-l Z

Then, the performance guarantee for x is

C(x)  n¢*  ¢?
Cx"  n+¢ 14¢

Finally, for any ¢ > 0 and for sufficiently large n, the performance guarantee is

CC((;*)) = ¢2 — &, which completes the proof. O
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5.2 Restricted related parallel machines, unweighted case

Theorem 6 The performance guarantee of Jump—Opt and Swap—Opt solutions for
QIM ;|3 Cjis at least 2.

Proof We consider an instance Z similar to the instance presented in proof of Theo-
rem 5. Instance 7 have n jobs and m = n + 1 machines. Each job have unit weight
and processing time, so w; = p; = 1 for j =1, ..., n. Machine speed is s; = 1 for
machine 1, and s; = 22~ for machinesi =2, ...,n + 1.

In optimal solution x*, job j is allocated on machine j, whereas in local optimum x, it
is allocated on machine j + 1. Figure 1 shows a schematic representation of instance
7, where each machine is represented by a node, and each job is represented by a
directed edge. The origin of edge k indicates the machine on which job k is assigned
in the optimal solution, while the endpoint indicates the machine on which job & is
assigned in the local optimum.

First, we note that any job k € J can only be moved to machine k, and is not
possible to perform any swap move. Then, a Jump-Opt solution is also a Swap-Opt
solution for instance 7.

Let §; be the reduction in C(x) if job j is removed from machine j 4 1 and 8;
be the increment in C(x) if job j is moved to machine j. Since w; = pj, all jobs
have Smith’s ratio 1. Therefore, if more than one job is assigned to any machine, we
assume that the moved job is the last. Then,

1
§j=—— forallj=1,...,n

Sj+1

5 — 1, forj=1

772 | forallj=2,....n
J

Schedule x will be a Jump-Opt solution if and only if §; < 5’ forall j =1,

For instance Z, we have s; = 2541 forall j > 2, and 51 = 5. Thus, §; < 8’ is
reduced to 1 < I for all j > 1. Therefore, x is a Jump-Opt solution for mstance I
For x and x*, we have

)
C(x*)—Z——1+Z —1+2n:2"‘2=1+}122j =2
j=2 Jj=0

j=1
n—1
C — =) 2= "2l =0 .
(x) = Z}H Z ;0

Then, the performance guarantee for x is

Cw) 21 _ 1
C(x*) = oon—1 T on—1"
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machine-set 0

job-set 1
machine-set 1
job-set 2
job-set k
Q Q Q Q Q machine-set k
job-set k+1
machine-set k+1
job-set 2k

machine-set 2k
job-set 2k+1 j i j i
machine-set 2k+1
Fig.2 Worst-case instance for P|M | > w;C;

Finally, for any ¢ > 0 and for sufficiently large n, the performance guarantee is

CC(();‘;)) = 2 — ¢, which completes the proof. O

5.3 Restricted identical parallel machines, weighted case

To establish a lower bound instance for the problem P|M [} w;C;, we use an
instance inspired by the work of Caragiannis et al. [9] who obtained a lower bound
for the price of anarchy of weighted load balancing in identical servers.

Theorem 7 The performance guarantee of Jump—Opt and Swap—Opt solutions for
P|M;| > w;C;j is at least 1.75.

Proof We consider an instance Z with 2k + 1 sets of jobs and 2k + 2 sets of machines.
Inside each set, jobs and machines are identical. The instance is depicted in Fig. 2,
where each machine is represented by a node, and each job is represented by a directed
arc. The origin of the arc k indicates the machine where the job k is allocated in the
optimal solution x*. The endpoint indicates the machine in which it is allocated in
local optimum x.

First, we note that for instance 7 is not possible to perform any swap move. Then,
a Jump-Opt solution is also a Swap-Opt solution.

Let j, be some job of job-set #, for t = 1,...,2k 4+ 1. These jobs can only be
processed in some machine of machine-sets # — 1 and 7. In x, some machine of
machine-set  — 1 processes job j,, while in x* it is processed by some machine of
machine-set 7.
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For all jobs in job-set 7, the processing time and weight is defined by:

%), Vi=1,....k
ko 1\t—k—1
JOMN t=2k+1
The cardinality of each machine-set is,
37, Vt=0,...,k
g =132k Vr=k+1,...,2
6, t=2k+1

For schedule x*, all machines process a single job, except for the machine in
machine-set 0, which does not process any job. For schedule x, machines in machine-
setsi =0, ..., k—1 will process three jobs, machines in machine-setsi =k, ..., 2k—
1 will process two jobs, machines in machine-set 2k will process only one job, and
machines in machine-set 2k + 1 do not process any job.

Let §; be the reduction in C (x) if some job in job-set  is removed from the machine
where it was assigned in the local optimum and 8] be the increment in C(x) if that
job is moved to some eligible machine in machine-set ¢. Then, schedule x will be a
Jump-Opt solution if and only if §, < &) forallz =1,...,2k + 1.

Fort = 1,...,k — 1, if some job in job-set ¢ is moved from some machine in
machine-set r — 1 to some elegible machine in machine-set 7, it would have §; = 3w, p;
and 8, = w; Bprs1 + pr). As pry1 = (2/3) pr, it holds that §; = §;. Hence, no moves
are made for jobs in job-sets t =1, ...,k — L.

For t = k, if some job in job-set k is moved from some machine in machine-set
k — 1 to some elegible machine in machine-set k, it would have §; = 3wy py and
8, = Wi 2pr4+1 + pr). As pry1 = Pk, it holds that §; = §;. Hence, no moves are
made for jobs in job-set k.

Fort =k+1,...,2k— 1, if some job in job-set ¢ is moved from some machine in
machine-set # — 1 to some elegible machine in machine-set ¢, it would have §; = 2w, p;
and 8, = w; 2pr+1 + pr)- As pry1 = (1/2) py, itholds that §, = §;. Hence, no moves
are made for jobs in job-sets j;, t =k +1,...,2k — 1.

For t = 2k, if some job in job-set 2k is moved from some machine in machine-set
2k — 1 to some elegible machine in machine-set 2k, it would have 2 = 2wy po and
85, = war (P2r+1 + P2k)- AS paks1 = pax, it holds that 8o; = 85,. Hence, no moves
are made for jobs in job-set 2k.

Finally, if some job in job-set 2k + 1 is moved from some machine in machine-set
2k to some elegible machine in machine-set 2k + 1, no changes occur in C (x), because
machines in machine-set 2k 4+ 1 don’t have any jobs assigned in x. Therefore, x is a
Jump-Opt solution for instance Z.
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The cost for Jump-Opt solution x is

k 2%
C(x) =6th—1wzpz+3 Z qr—1 Wt Pr + Qo W2k41P2k+1
=1 t=k+1
k 2 2k 2\ 20—k—1 2%
S E T 3 Y R B ae ()
t=1 t=k+1
L L k k k
= (5B +3(G) X (3) +4(3) =14(3) —8-2(3)
t=0 t=0

The cost for optimal solution x* is

2k+1
C(x™) = Z qr W Pt
=1
2k

= Z%wtl’z + Z qr Wi Pr + q2k+1W2k+1DP2k+1
t=k+1

—Sumt 13[ % Z 3](2[ —k % (%)2([ k— 1)+46k (%)2]{
t=k+1

; kk—l . L .
(3) +2(3) D_(3) +4(3) =8(3) -4
1 =0

Il
M~

~
I

Then, the performance guarantee for x is

co M@ s 2@) _7oa) ()

®) 3\k
€= 8(3) -4 4-2(3)
Finally, for any ¢ > 0 and for sufficiently large k, the performance guarantee is
CC((J;‘;)) = % — &, which completes the proof. O

5.4 Restricted identical parallel machines, unweighted case

For the problem P|M |} C; we consider a fixed finite instance depicted in Fig. 3,
and use it to determine a lower bound for the performance guarantee of Jump—Opt
and Swap—Opt solutions. The instance has 186 jobs and 168 machines. All jobs have
unit weight and processing time. As usual, each machine is represented by a node,
and each job is represented by a directed edge. The origin of edge k indicates the
machine on which job k is assigned in the optimal solution x*, whereas the endpoint
of edge k indicates the machine on which job k is assigned in the local optima solution
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???

Fig.3 Worst-case instance for restricted identical parallel machines

Table 2 Local optima for P|M ;| Y C; instance

Machines quantity Jobs assigned Unitary contribution Partial contribution
1 6 21 21
2 5 15 30

4 10 50
10 3 6 60
30 2 3 90
60 1 1 60
60 0 0 0

C(x) =311

x. Checking that these solutions form a global and local optimum respectively is
straightforward. For this instance is not possible to perform any swap move, so a
Jump-Opt solution is also a Swap-Opt solution.

For x*, we have 18 machines that process two jobs and 150 machines that process
only one job. Then, the cost for x* is C (x*) = 204. While for the solution x, we have
C(x) = 311 (the details are shown in Table 2). Then, the performance guarantee for
xis 357 ~ 1.5245.

This amounts to conclude the following result.

Theorem 8 The performance guarantee of Jump—Opt and Swap—Opt solutions for
P|M ;| > Cj is at least 311/204.
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We remark that by increasing the size of the instance and considering the local
optimality conditions, we have been able to design instances with a performance
guarantee of 1.533, however it is unclear how to further approach the upper bound of
Theorem 4.
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