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Abstract Permutation flow shop problems (PFSPs) with makespan minimization
that model production lines working in industry often have some special features:
they are typically large-scale and the jobs can be sorted into types so that jobs of
the same type have equal processing time values at each machine. We define the
related R-PFSP, the Permutation with Repetition Flow Shop Problem, which is of
less complexity if the number of types is bounded. Moreover, a subproblem set of
R-PFSPs, the RL-PFSP is considered too, where only those permutations are in the
design space in which subsequent tuples of a certain size contain jobs of the same type.
We construct adequate new MILP models for R-PFSPs and RL-PFSPs and investigate
their effectiveness experimentally. We demonstrate that via our new MILP models
significantly larger problems can be solved than via the classical MILP models.
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1 Introduction

At modern factories production line planning is supported by some optimization tools
to find the best or at least a “good” scheduling of the prescribed set of jobs. The time
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available for this planning is often restricted to a given, rather short period and the
problem is large-scale, which makes the optimization hard.

In this paper we consider the same kind of situation: within restricted computational
time we have to find a good plan for production lines. We shall solve the corresponding
permutation flow shop problems (PFSPs) to minimize the makespan (total processing
time) of the given set of jobs.

In the literature, besides many heuristic methods (genetic algorithms, etc.) mixed
integer linear programming (MILP) models and some numerical solvers are applied,
too; see the papers Pan (1997), Stafford (1988), Stafford and Tseng (1990, 2002),
Stafford et al. (2004, 2005), Wagner (1959), and Wilson (1989).

Although the main advantage of this approach compared to heuristics is that the
MILP minimization gives a result with the guaranteed exact optimum, it cannot
complete the computations within the prescribed period. Namely, since the PFSP is
NP-hard when the number of machines is at least 3, we can not expect large-scale
problems to be solvable in reasonable time by using MILP models. Indeed, classical
benchmark problems with 10 machines and 20 jobs (Taillard 1993) can not be solved
via the state-of-the-art MILP models within 1 h of computation on one CPU-core with
the standard GAMS CPLEX.

In this paper we wish to extend the size of the solvable MILP models for the special
problems arising from industry by exploiting their nature. Namely, the jobs can often
be sorted into types so that jobs of the same type have equal processing time values at
each machine. We define the related R-PFSP, the Permutation with Repetition Flow
Shop Problem, which is of less complexity if the number of types T is bounded.
Indeed, the design space for the PSFP has N! ~ (N/e)" elements while the same
number for R-PFSP is ~ TV . In addition, a subproblem set of R-PFSPs is considered
as well where only those permutations are in the design space in which subsequent
tuples of a certain size contain jobs of the same type; in other words these tuples are
called lots, so this problem class is called Permutation with Repetitions in Lots Flow
Shop Problem and is denoted by RL-PFSP.

We construct adequate new MILP models for R-PFSPs and RL-PFSPs and investi-
gate their effectiveness experimentally. We demonstrate that via our new MILP models
significantly larger problems can be solved than via the classical MILP models.

Although both problems are widely used in real-life manufacturing systems, the
R-PFSP has not been investigated in the literature. The RL-PSFP is a special case of
the group scheduling problem and was studied in more general form in several papers
(Schaller et al. 2000; Pinedo 2008; Franca et al. 2005; Salmasi et al. 2010). However,
the MILP models of the RL-PFSP have not received much attention so far and the
empirical analysis of different MILP models for the RL-PFSP was not done in these
papers.

The rest of the paper is organized as follows. We introduce the R-FPSP and the
RL-PFSP in detail in Sect. 2. Then, in Sect. 3, three new MILP models, derived from
the state-of-the-art MILP models for PFSP, are constructed for both problems. We
present the results of numerical experiments devoted to benchmarking the new MILP
models on the new problems in Sect. 4. The aim of the comparison is to investigate the
maximum size of the problems that are solvable by these models. We also investigate
how close the RL-PFSP optimum values are to those of the corresponding R-PFSP,
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which has not been studied in the literature yet. We investigate a real life industrial
problem in Sect. 5. Section 6 contains our conclusions.

2 Definition of the classical PFSP and the novel R-PFSP and RL-PFSP

The PFESP can be defined as follows. A set of n jobs has to be processed on m machines
My, M3, ..., My,. Each job has to be processed first on M1, next on M> and so on.
A machine can process at most one job at any time and preemption is not allowed. We
assume that there is unlimited buffer between the machines which means that a job
can immediately leave a machine after its processing on that machine is completed.
The schedule of the jobs must be the same on each machine. The goal is to find a
permutation of the jobs which minimizes the completion time (or makespan) of the
last job on the last machine.

In manufacturing problems we often have to schedule a lot of jobs but the jobs are
not all different. We will say that two jobs, j and k are of the same type, we denote
this by 7(j) = 7 (k), if their processing times are equal on any machines. Let us
denote by 7 the number of different types and by n; the number of jobs of type ¢
(1 <t < T). We will call this problem the Permutation with Repetition Flow Shop
Problem (R-PFSP).

One of the possibilities to reduce the complexity of the minimization is the
reduction of the design space by confining ourselves only to those permutations
7 = (w(1),7(2),...,m(n)) in which 7(z(1)) = T(x(2)) = --- = T(@(S)),
TS+ 1) =T@(ES +2) = =T (@?2S)) and so on, i.e. where the jobs
in each consecutive S-tuples are of the same type. If this holds true for 7, we call 7 a
permutation with lot size S. We call those R-PFSPs, for which the design space is non-
empty and consists of permutations with lot size S, Permutation with Repetition Flow
Shop Problems of lot size S; we denote the set of these problems by RL-PFSP. Thus,
e.g. the classical PFSP is equivalent to a RL-PFSP with § = 1 and T = n. We remark
that both models, R-PFSP and RL-PFSP, are frequently used in production planning.

3 Construction of MILP models for the R-PFSP and the RL-PFSP
3.1 MILP models for the R-PFSP

The classical PFSP has several MILP models, which can be divided into two classes,
namely the models of the “Wagner” family (Wilson model, WST model, TS2 model)
and the models of the “Manne” family (Manne model, Liao-You model).

The models of the Wagner family use the classical assignment problem to describe
a permutation while the models of the Manne family use dichotomous constraints
to describe a permutation. Numerical experiments (Stafford et al. 2004, 2005) show
that the models of the Wagner family outperform the models of the Manne family.
For this reason we construct new models for R-PFSPs based on the Wagner family.
Our models with repetition differ from the original models in the description of a
permutation, namely to describe a permutation in an R-PFSP we only need to give the
types of the corresponding jobs in the order.
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We will use the following notations.
Parameters:
M Number of machines
N Number of jobs
T Number of different types
n; Number of jobs of typet (1 <t <T;> n; = N)
P,; Processing time of the job of type i on machine r
Continuous variables:
C,; Completion time of the j-th job of the sequence on machine r
B, ; Beginning time of the j-th job of the sequence on machine r
X,,j 1dle time of machine r before the start of the j-th job of the sequence
Y, j Waiting time of the j-th job of the sequence in the buffer after it finishes
processing on machine r
Cumax Makespan.

Binary variable:

Z;j Equals 1, if a job of type i is placed in the j-th place of the order, O otherwise.
3.1.1 The R-Wilson model

The first model, based on the work of Wilson (1989), called R-Wilson from now on,
is presented below.

N
Zzij=ni, 1<i<T ey
j=1
T
> zij=1, I<j<N )
i=1
T
Bij+ D> PiZij = Bij l<j<N-1 3)
i=1
B =0 “)
T
By + Zprizil = B+1.1 I<r=<M-1 (5)
i=1
T
Bij+ D PriZij < By lsrsM-L2<j<N  (©
i=1
T
Brj+ D PriZij < Brjpi 2<r<M;2<j<N-1 (7
i=1
T
min Cpax = Bun + D, PuiZin ®)

i=1

@ Springer



New effective MILP models 733

Equation (1) ensures that there are n; jobs in the sequence that are of type i.
Constraint (2) states that each position in the sequence is filled with exactly one type
of a job. Constraints (3), (4) and (5) state that there is no idle time on the first machine
and the first job does not have to wait on any machine. Constraint (6) says that a job
can start on machine r 4 1 only after its finished on machine r. Constraint (7) ensures
that the job in position j 4 1 in the sequence can not start on machine » until the job
in the j-th position in the sequence is finished on machine r.

3.1.2 The R-WST model

The second model, based on the formulation of Wagner (1959) with some modification
suggested by Stafford and Tseng (2002), is called R-WST from now on.

N
> Zij=mn. l<i<T ©)
j=1
T
> zij=1, 1<j<N (10)
i=1

le:()» ISVSM—l (11)
T T

z PriZijp1+ Xrjt1 + Y jp1 = ZPr+l,iZi,j + Xrt1,j + ¥
i=1 i=1

I<r<M-1;1<j<N-1 (12)

T
Xet+ Y1+ D PriZip=Xep1q 1<r<M-—1 (13)
i=1
T N
min Cpax = D ni - Pui + , Xup (14)
i=1 p=1

Again, constraint (9) ensures that there are n; jobs in the sequence that are of type
i and constraint (10) states that each position in the sequence is filled with exactly one
type of a job. Constraint (11) states that the first job in the sequence does not have
to wait on any machine. Constraints (12) and (13) say that the job in the (j + 1)th
position of the sequence can not begin its processing on machine r until the job in the
Jj-th position of the sequence has completed its processing on that same machine; and
a job can not start processing on any machine until it has completed its processing on
the previous machine.

3.1.3 The R-TS2 model

Our next model, based on the formulation of Stafford et al. (2005), called R-TS2 from
now on, is presented below.
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N
> Zi =ni, 1<i<T (15)
k=1
T
> Zii=1 l<j<N (16)
=1

T

Crj+ QD PiZijr1 <Crjy1, 1<r=<M, 1<j<N-1 (7
i=1
T

Crj+ D Pry1iZij<Crpij. 1<r<M-11<j<N (18

i=1

T
D PiZin < Cu (19)
i=1
min Cyax = Cyn (20)

Equations (15) and (16) are the assignment problem as it was explained in the
R-Wilson model. Constraint (17) says that the job in the (j + 1)-th position of the
sequence can not finish on any machine until the job in the j-th position of the sequence
is finished on that machine and job in the (j+1)-th position of the sequence is processed
on that machine. Constraint (18) ensures that a job can not finish on any machine until
it is finished on the previous machine and processed on the given machine. Finally
constraint (19) states that the first job can not finish earlier on the first machine than
its processing time on the first machine.

3.2 MILP models for RL-PFSP

In this case the MILP models of the previous section can be simplified since we only
have to give the sequence of the lots instead of the sequence of the jobs.
We will use the following notation:

Number of lots that contain jobs of type i (1 <i < T)

Total number of lots (L = Ly + Ly +---L7)

Size of alot (N = L - S)

Binary variable; Z;; = 1 iff the j-th lot contains jobs of type
i(l<i<T,1<j<L).

N @

<

3.2.1 The RL-Wilson model

L
> Zij=1Li 1<i<T 1)
j=1
T
> zi=1 l<j<L (22)
i=1
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T
Bis-n+k + O PiiZij = Bis(i-1)+kt1

i=1

l1<j<L;1<k<S8;jk<N (23)
Bi1 =0 (24)
T
By + zPriZil =B 1=<r=M-1 (25)

i=1
T

By s(ji—1)+k + Z PriZij < Bry1,S(j—1)+k
i=1

I1<r<M-1;,1<j<L;1<k<S;1<jk (26
T
B s(i—1)+k + Zprizij < By s(j—1)+k+1
- 2<r<M;1<j<L;1<k<S8,2<jk<N (27
T
min Cyax = Byn + Z PyuiZir (28)

i=1

Constraint (21) ensures that there are L; lots that contain jobs of type i. Constraint
(22) states that each position in the sequence of the lots is filled with exactly one type
of a lot. The remaining constraints state the same as in the R-Wilson model. We only
have to be careful with the index numbers; the job in the (S(j — 1) + k)th position of
the sequence (where 1 < k < §) is contained in a lot that is in the j-th position of the
sequence of the lots.

3.2.2 The RL-WST model

L

Zz,-,-:u 1<i<T (29)
j=1

T

> zij=1 l<j<L (30)
i=1

Y1 =0 l<r<M-—1 (31)
T T

Z PriZij = Z Pri1iZij — Xr.SG-D+k+1 — Yr.S(G—D)+k+1
i=1 i=1
FXr41,8G-D+k + YrsG—1)+k
I<r<M-1;1<j<L;1<k<S§S-1 (32)
T T
Z PriZiji1 = Z PryviZij— Xrjse1 = Yrjs1 + Xrp1,5) + Yo
i=1 i=1

l<r<M-1;1<j<L-1 (33)
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T

Xepri =X+ Yo+ D PiZn 1<r<M-1 (34)
i=1
T N

min Cpax = »_ni - Pui + D, Xuap (35)
i=1 p=1

Equations (29) and (30) state that there are L; lots that contain jobs of type i and
each position in the sequence of the lots is filled with exactly one type of a lot. The other
constraints are the modifications of the constraints of the R-WST model described in
the previous section. The main difference is that equality (12) of the R-WST model
has to be decomposed into two equalities (32) and (33) depending on whether the job
in the (S(j — 1) + k)th position of the sequence is the last job of a lot (i.e. k = S) or
not.

3.2.3 The RL-TS2 model

L
> Zij=Li. 1<i<T (36)
j=1
T
D Zij=1, 1<j<L (37)
i=1

CrsG-n+k + Z PriZij < Crs(j—1)+k+1
i=1

I1<r<M;1<j<L;1<k=<S-1 (38)

T
Crjs + Zprizi,j+l < Crjs+1s I<r<M;1<j<L (39
i=1
T
Crs(—1)+k + Z Pri1iZij < Cra1,5G—1)+h)
i=1

Il<r<sM-1,1<j<L,1<k<S (40

T
ZPUZM <Cu (41)
i=1

min Cpaxy = Cypy (42)

Equations (36) and (37) are the classical assignment problem of the lots. The other
constraints are the modifications of the constraints of the R-TS2 model. As it was
explained in the RL-WST model inequality (17) is decomposed into two inequalities
(39) and (40).
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Table 1 Size complexity of the models

Model Binary variables Real variables Constraints

Wilson N? MN 2MN — M+ N +1

WST N? 2MN — N +1 MN+M+N+1

TS2 N? MN +1 2MN —M + N +1

R-Wilson NT MN 2MN —M+T +1

R-WST NT 2MN — N +1 MN+M+T+1

R-TS2 NT MN +1 2MN —M+T+1

RL-Wilson NT/S MN 2MN —-M —-N+N/S+T+1
RL-WST NT/S 2MN — N +1 MN+M—-N+N/S+T+1
RL-TS2 NT/S MN +1 2JMN —-M—-N+N/S+T +1

N number of jobs, M number of machines, 7 number of types, S lot site

3.3 Size complexity of the models

The size complexity of the original MILP models, their R-versions and their
RL-versions are presented in Table 1. It can be seen that the main difference between
the original models and their versions is the number of binary variables. The repeated
models contain 7/N times less binary variables than the original models while the
models with lot size S contain 7/N S times less binary variables than the original
models.

4 Numerical experiments

To compare the presented MILP models an experimental design was constructed and
executed. The performance measure is the computer solution time (CPU) required to
solve the problems. The models were tested on different sized problems; we considered
five randomly generated instances for each size. As suggested in Taillard (1993) the
processing times were random integers drawn from the uniform distribution in the
range (1, 100).

The formulations were written in GAMS modeling language and solved using
CPLEX 12.3 on an Intel Xeon E31225 3.1 GHz personal computer equipped with
4 GB. The CPLEX options employed were mixed integer programming, an optimality
stopping criterion of zero and a time limit of 3,600s.

4.1 Experiment 1: Comparison of models for the R-PFSP

A 20 cell experimental design, M € {6,7,8,9,10} by T € {6, 7, 8, 9}, 5 jobs from
each type, five replications per cell, was used to compare the repeated models. The
R-Wilson model solved all 100 problems, the R-TS2 solved 99 problems while the
R-WST model solved 98 problems within the time limit. Overall, the R-Wilson model
required less computer time than did the R-WST model in 52 of the 100 problems,
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Table 2 Original models versus their repeated versions

M T Wilson WST TS2 R-Wilson R-WST R-TS2

6 6 9.87 16.95 6.95 2.52 3.64 3.41
7 53.29 84.69 99.88 6.62 7.46 9.12
8 179.90 * 76.08 5.52 13.55 6.38
9 5.06 3.49 1.30 0.51 0.60 1.05

7 6 226.06 589.96 332.02 30.64 32.00 36.24
7 25.00 301.21 3.27 3.15 35.79 17.70
8 * 232.82 62.20 11.98 11.66 11.80
9 19.69 42.54 42.83 4.75 3.34 4.98

8 6 1,101.60 1,126.17 * 16.32 46.85 22.75
7 * * 754.234 52.82 48.87 81.78
8 * * * 77.56 249.94 54.21
9 * * * 1,576.09 * *

9 6 * * * 62.61 55.89 88.84
7 134.40 734.16 121.12 9.80 35.10 47.62
8 52.11 255.44 226.87 16.837 60.40 24.85
9 401.70 1,251.24 629.57 34.30 61.40 41.89

10 6 * * * 75.43 38.09 70.50
7 * * * 1,529.00 2,065.65 901.03
8 * * * 1,080.83 2,205.17 447.04
9 * * * 612.75 2,843.65 1,061.36

Solution times (in seconds) for solving problems by the MILP models
T number of types, M number of machines
Number of jobs N = 5T

*The problem was not solved to proven optimality in 1h run time

and for the R-TS2 model it was 65. The R-WST model required less solution time
than the R-TS2 model in 57 of the 100 problems.

Combining all cells a distribution-free two-way test based on the Friedman rank
sums test (Hollander and Wolfe 1973) was used to test the null hypothesis that the
ranks of the 3 models are equal. When the null hypothesis was rejected an all pair
comparison procedure was used to determine significant differences between all pairs.
The test showed that for Experiment 1 the R-Wilson model is significantly faster than
both the R-WST model (p = 0.0001) and the R-TS2 model (p = 0.0002), and there
is no significance difference between the R-WST and the R-TS2.

Then the hardest problem of each cell was solved with the original Wilson, WST
and TS2 models, too. The results are shown in Table 2. It can be observed that (except
one case) the repeated models solved the problems much faster than did the original
ones. On the other hand the repeated models could solve larger problems (in terms of
M) than the original models; repeated models could solve problems up to M = 10
machines and N = 45 jobs while the original models could solve problems only up
to M = 7 machines and N = 45 jobs.
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Table 3 Solution times (in seconds) for problems in Experiment 2

T Model Mean Median
np =2 ni=3 nj =4 np=2 nj=3 nj =4
7 R-Wil 3.74 9.83 159.90 4.37 3.78 5.89
R-WST 4.63 15.82 529.01 4.86 5.32 25.98
R-TS2 5.42 9.19 426.61 3.76 5.34 14.18
8 R-Wil 5.42 317.24 508.21 3.41 49.28 0.70
R-WST 17.89 516.03 * 6.79 177.07 0.78
R-TS2 5.60 247.22 558.43 3.76 150.81 1.05
9 R-Wil 273.48 * 26.05 *
R-WST 421.71 * 51.22 *
R-TS2 233.19 * 26.00 *
10 R-Wil 100.02 47.86
R-WST 330.40 192.56
R-TS2 133.96 109.44
11 R-Wil * *
R-WST * *
R-TS2 * *

Number of machines M = 10; five problems per cell

T number of types, n; number of jobs of type i (n] =np =---=nr)
Number of jobs N =T - n;

* At least one problem was not solved to proven optimality in 1 h run time

4.2 Experiment 2: Increasing the number of types or the number
of jobs of the same type

The goal of Experiment 2 was to investigate the problem sizes solvable by the repeated
models in terms of increasing N. The number of jobs was increased in two different
ways: on one hand for a fixed type number 7 the number of jobs of the same type n;
was increased and on the other hand for a fixed n; the number of types 7' was increased
until CPLEX could solve all problems in a cell. The number of machines was 10 in
all instances. The results are summarized in Table 3.

For T = 7 each model solved all problems up to n; = 4 (i.e. 28 jobs overall). For
T = 8 the R-Wilson and R-TS2 models solved all problems up to n; = 4 (i.e. 32 jobs
overall) while the R-WST model failed to solve one instance optimally in this cell.
For T = 9, 10 each model could solve problems with two jobs from each type, but
they all failed to solve all problems with n; = 3. For T = 11 none of the models were
able to solve all problems with n; = 2.

On average the R-WST model required the most computer time in all eight cells
and the R-WST model had the most median solution time in six of the eight cells. On
average the R-Wilson model required less computer time than did the R-TS2 model in
five cells and the R-Wilson model had less median solution time than did the R-TS2
model in five cells. These results suggests that for M = 10 the R-Wilson model is the
fastest followed by the R-TS2 and the R-WST.
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Table 4 Solution times (in seconds) for problems in Experiment 3

T Model M
Mean Median
9 10 11 12 9 10 11 12
6 R-Wilson 2.51 5.35 14.33 * 0.96 7.16 6.77 25.24
R-WST 2.71 7.19 25.62 * 0.89 8.73 14.13 53.32
R-TS2 4.23 5.60 18.78 * 0.88 8.01 7.69 26.14
8 R-Wilson 139.16 314.65 307.52 6.89 15.16 136.58
R-WST 289.34 737.53 * 6.07 22.40 193.97
R-TS2 168.59 373.70 286.18 5.22 13.49 224.06

Number of jobs N = 24, five problems per cell
T number of types, M number of machines
Each type has the same number of jobs

* At least one problem was not solved to proven optimality in 1 h run time

Using the Friedman rank sums test as employed in experiment 1 the results show
that when all cells are combined then both the R-Wilson and the R-TS2 models are
significantly faster than the R-WST model (p < 0.0001), and there is no significant
difference between the R-Wilson and the R-TS2 models.

It is also interesting to compare the results in cell T = 9; n; = 2 with the results in
cell T =7; n; = 3. Each model required far less average and median computer time
incell T =7; n; =3 thanincell T = 9; n; = 2; although cell T = 9; n; = 2 has
less jobs (18) than the other cell (21). One reason of this anomaly is that the number
of binary variables has a great impact on computer solution time and although cell
T =9; n; = 2 has less jobs than the other cell but it has more binary variables (171)
than the other cell (147). This also suggests that larger (in terms of N) problems with
small values of T (i.e. with few types) can be solved by the repeated models.

4.3 Experiment 3: Increasing the number of machines

The goal of Experiment 3 was to investigate the problem sizes solvable by the repeated
models in terms of increasing M. In each cell the number of jobs is 24; the number of
the different types 7T is 6 and 8. The results are summarized in Table 4.

In the case of T = 6 each model could solve all the problems up to M = 11 but
they failed to solve all the problems in 1h for M = 12. In the case of T = 8 the
R-Wilson and the R-TS2 model solved all problems up to M = 11 while the R-WST
model failed to solve all the problems for M = 11.

On average the R-Wilson model required less computer time in five of the six cells
than the R-WST model and less than the R-TS2 model in five cells. The R-TS2 model
required less computer time in all cells than the R-WST model.

Using the Friedman-rank sums test as in the previous experiments the results show
that the R-Wilson model is faster than both the R-WST (p < 0.0001) and the R-
TS2 (p = 0.01) models while the R-TS2 model is faster than the R-WST model
(p = 0.0166).
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Table 5 Experiment 4: Models with lot size

S Model nj =4 n =8 nj =12 nj =16 n; =24

Part A. Mean solution time

2 RL-Wilson 19.61 82.27 50.28 *
RL-WST 32.09 25.31 532.21 *
RL-TS2 2231 32.10 107.12 *

4 RL-Wilson 2.77 43.28 107.81 *
RL-WST 2.58 116.49 292.78 *
RL-TS2 2.49 47.06 137.35 *

8 RL-Wilson 3.54 256.26 262.53
RL-WST 4.16 * *
RL-TS2 4.45 7.41 585.49

Part B. Median solution time

2 RL-Wilson 11.22 4.41 1.48 8.77
RL-WST 14.42 4.63 0.91 4.85
RL-TS2 15.23 4.14 1.64 24.20

4 RL-Wilson 3.00 7.40 1.41 3.25
RL-WST 1.54 4.28 1.76 5.45
RL-TS2 1.91 3.85 4.67 3.84

8 RL-Wilson 4.34 11.18 9.11
RL-WST 2.88 4.45 3.59
RL-TS2 4.16 4.20 28.37

Part C. Means of the relative difference of C3, ax from C L ax (in %)

2 1.18 0.05 0.1 *

4 7.23 1.14 0.3 *

8 4.34 1.67 0.44

Number of machines M = 10, number of types 7' = 8
S lot size , n; number of jobs of type i, (n] =np =---=nr)
Number of jobs N =T - n;

* At least one problem was not solved to proven optimality in 1 h run time

It can be seen from the results that for a fixed M all three models solved the problems
with T = 6 much faster than the problems with 7 = 8. In fact this can be expected
from the size complexity of the models (see Table 1) since for fixed M and N the
models of problems with less types have less binary variables.

4.4 Experiment 4: Comparison of the models with lot size

The models with lot size are compared in several instances. In this experiment we
considered instances with M = 10, T =8, n; € {4,8,12,16,24}and S € {2, 4, 8}.
The results are shown in Table 5.

First observe that each model with lot size 2 and 4 solved all the problems up to
n; = 12 (i.e. 96 jobs overall). The RL-Wilson and the RL-TS2 models with lot size 8
solved all the problems up to n; = 24 (i.e. 192 jobs overall) while the RL-WST model
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with lot size 8 could not solve one problem for n; = 16, 24. Experiment 2 showed
that for M = 10 and T = 8 the repeated models without lot size (i.e. with § = 1)
solved the problems only up to n; = 4. This means that using models with lot size
greater than one larger problems become solvable.

Combining all the cells the Friedman ranked-sums test shows that there is no signif-
icant difference between the models (p = 0.133). However, if we confine ourselves
to the 8 hardest problems (in which each model required more than 50 seconds of
solution time) the situation is quite different. The RL-Wilson model was the fastest in
7 of the 8 problems while the RL-WST model was the slowest in 6 of the 8 problems.

We also compared the optimal values of the problems solved by using models with
lot size and models without lot size (i.e. S > 1 and S = 1). For each cell Part C of
Table 5 contains the average values of

(CrfzaxC]_ Climx _ 1) . 100

max

which is the relative difference of C,, and C},,, where C5_and C), .. denote the
optimal value of the problem with lot size S and lot size 1 respectively. The results
suggest that fixing S and increasing n; the optimal value of C,fmx is getting closer
and closer to C), .. For example in the cell S = 8, n; = 24, on average the C3
values were within 0.44 % of the C; . values. In fact CS , was equal to C),, in 3
of 5 instances of this cell. This shows that for larger problems containing many jobs
of the same type one can compute a good approximation of the problem by solving it

with a model with lot size greater than one.

5 Case study

Our three repeated MILP models were also tested on a PFSP problem arising from
real industrial production line scheduling in automotive industry (Jésvai 2009). The
engine production line consisted of three segments including the final control segment.
There were some automated processing machines distributed among the other, manual
processing machines. In total N = 227 jobs with T = 12 different types had to be
processed on M = 57 machines. The number of the jobs of one type, n; varied between
6 and 39. Processing time values distributed in a wide range, typically much larger in
the last controlling segment. The makespan condition was a proper objective since the
final goal was to make a plan of the processing for a prescribed number of jobs that
fit into the total allowed time for production.

All three repeated models were able to solve the problem. The R-Wilson, the R-TS2
and the R-WST required 219.6, 278.5 and 1,517.4 s, respectively, to find the optimal
solution, which is a remarkable result, namely that large scale industrial problems
could be solved by using the new MILP models introduced in this paper. This optimum
resulted 20 min shorter production time for the jobs than the best plan made manually.

We remark that industrial-like test problems were generated randomly with parame-
ters with similar ranges. The repeated MILP methods did not solve all these problems
within a reasonable time, so it would be useful to find conditions that cause fast con-
vergence of exact methods on large scale data.
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6 Conclusions

In this paper we introduced two new families of problems derived from the classical
PFSP, namely the R-PFSP and the RL-PFSP. The R and RL problem sets arise from
industrial production line modeling problems where many jobs are repeated. This
means that several jobs have the same processing time on all machines, which reflects
the typical situation that during one planning period in a factory we have to produce
products of some types and of each type we have to produce several items. To be able
to solve problems as large as possible with MILP models, we defined three new MILP
models for each repeated problem.

To benchmark the new methods, four experiments were conducted to compare the
MILP models. The major conclusions from the numerical experiments reported in this
paper are as follows.

1. Permutation flow shop problems containing repeated jobs can be solved signifi-
cantly faster with the proposed repeated MILP models than with the previously
known MILP models. Thus the repeated models could solve lager problems than
the original models (M = 10, N =45vs. M =7, N =45, or M = §, N =45
vs. M = 8, N = 30).

2. The R-Wilson model performed significantly better on the Friedman test than the
R-WST and the R-TS2 models on problem sizes M = 6,7,8,9,10 and T =
6,7,8,9, nj =5,i.e. N = 30, 35, 40, 45.

3. The R-Wilson and the R-TS2 models performed better than the R-WST model on
problem sizes M = 10, T =7,8,9, 10, n; =2, 3, 4.

4. MILP models with lot size can solve much larger problems in reasonable time than
models without lot size. For example, the RL-Wilson model with lot size § = 8
can solve problems up to M = 10 machines and N = 192 jobs in 1 h. Moreover,
in 3 of the 5 instances S = 8 gave the same optimum as S = 1. That is there was
no loss of accuracy when turning from S = 1 to § = 8. (The optimum for § = 1
was computed on 4 cores in larger computational time).
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