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Abstract. Recent results show that edge-directions of polyhedra play an important role in
(combinatorial) optimization; in particular, a d-dimensional polyhedron with |D| distinct
edge-directions has at most O(|D|?"!) vertices. Here, we obtain a characterization of the
directions of edges that are adjacent to a given vertex of a standard polyhedron of the form
P={x:Ax = b,l1 <x<u}, tightening a standard necessary condition which asserts that such
directions must be minimal support solutions of the homogenous equation Ax =0 which are
feasible at the given vertex. We specialize the characterization for polyhedra that correspond
to network flows, obtaining a graph characterization of circuits which correspond to edge-
directions. Applications to partitioning polyhedra are discussed.
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1. Introduction

Dantzig’s classical Simplex method [2] has been key in the study and solu-
tion of linear optimization problems over polytopes for over half a century.
The method is based on moving along edges of the underlying polytope.
Still, with few exceptions (e.g. [1] and references therein), the focus of the
study of polyhedra in the context of linear optimization has been on the
vertices and on the facets of the underlying polytope. The conceptual idea
of moving along distinctive directions underlines a more recent study [10],
which shows how a linear combinatorial optimization oracle can be gener-
ated from an augmentation oracle.

The role of edge-directions of polyhedra in (combinatorial) optimization
has been explored more recently in [3, 4, 5, 11]. In particular, [4] and [11]
derived (independently) a unification of classic conditions (quasi-convexity
and Schur convexity) that suffice for a function over a polytope P to
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obtain a maximum at one of P’s vertices. The unified condition requires
that the function is edge-quasi-convex on P, that is, that it is quasiconex
along lines that are parallel to the edges of P. Also, results in [3] were
enhanced in [5] to develop an algorithm that enumerates all the vertices
of a polytope. The input for the algorithm consists of a list of vectors
that contains directions of all edges of the underlying polytope. In partic-
ular, one gets a polynomial bound on the number of vertices of a poly-
tope in terms of the number of distinct edge-directions it has and in terms
of its dimension. The vertex enumeration algorithm facilitates the efficient
solution of convex combinatorial optimization problems. For example, it is
shown in [5] and [8], respectively, how the edge-directions of network poly-
hedra can be used to solve efficiently certain partitioning problems and to
determine the Nash solution of partition bargaining games.

In Section 2 we derive the main results of this paper which concerns the
derivation of a condition that is necessary and sufficient for edge-directions
of standard polyhedra, tightening a standard necessary condition. As a
result, we obtain bounds on the number of edge-directions. The results are
specialized in Section 3 to network polyhedra.

2. Edge-Directions of Polyhedra in Standard Form

Throughout this section, we consider the polyhedron in standard form
P={xeR":Ax=b,] <x <u} defined by A e R™*" (the coefficient-matrix),
beR™ (right-hand side) and | € RU{—o0})™ and ue (RU{+o0o})" (lower and
upper bounds).

A circuit (of the matrix A) is a nonzero solution z € R" of the equal-
ity system Az =0, whose support supp(z) :={j :z; # 0} is inclusion-mini-
mal and whose ¢,, norm |z||s equals 1. Note that if z is a circuit then no
scalar multiple of it other than %z is. Clearly, the number of circuits is at
most 2y 7! (4)- It is well known (cf. [7, ex. 10.14, p. 506]) that any non-
zero real solution of Az=0 has a conformal circuit decomposition, i.e. can
be expressed as z=)_, o;z', where each «; is a positive real and the z's are
distinct circuits, each satisfying zi-z ;>0 for all jesupp(z'). Of course, in
such a decomposition, there are no pairs of circuits which are the negative
of each other.

A direction of a face F of P is any nonzero scalar multiple of y —x
for vectors x and y in F. Consider the equivalence relation ~ on R"\{0},
where d ~d’ when d’ is a (nonzero) scalar multiple of d. Evidently, the set
of directions of a face of P is the union of ~-equivalence classes to which
we refer as ~-directions. In particular, a 1-dimensional face has a single
~-direction.

The next lemma shows that every circuit in a conformal decomposition
of a direction of a face of P, is itself, a direction of that face.
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LEMMA 1. Suppose x and y are in P and y —x has a conformal circuit
decomposition y —x =3y 1_ a;z' where each o; is a positive real and the z'’s
are distinct circuits of A, each satisfying z',(y —x); >0 for all jesupp(h).

Then for every i,x +a;z' is in each face of P that contains both x and y.

Proof. For each t and j:

(i) if z{>0,then(y —x); >0, implying that z; >0 for each i and [; <x; <
Xjtouz, <xj+ ) ey =y;<uj, _

(i) if z;. <0, then (y—x); <0, implying that z}; <0 for each i and /; <
yj:xj'—l—ZiOlileSXj-{-O{tZZ-<Xj<uj, and

(iii) if z;:O, then xj—i-ajz.ti:xj and [; <x;=x; +a,z;<uj.

So, in either case, [; < (x +o,2"); <uj. As we trivially have A(x +o,2') =
Ax =b, we conclude that x +«,z' € P.
Next, let F be a face of P that contains both x and y. As

1< : 1 1 L, 1 1
—Z(x+aiz’)=<l——>x+— x+2aizl =<1——>x+—yeF,
q q q — q q

i=1
we have from the extremality of F that x +«;z' € F for each i. O

For x e R" let float(x) :={j :/; <x; <u;}. We next record two stan-
dard results about in relationships of vertices and edge-directions to circuits
and floats, see [7]. They provide, respectively, a characterization of vertices
and a necessary condition for edge-directions. The latter is tightened in the
forthcoming Theorem 5 to a characterization of edge-directions.

PROPOSITION 2. A4 vector x in P is a vertex of P if and only if there is
no circuit z with supp(z) C float (x).

Proof. If there is a circuit z with supp(z) C float(x) then x + ez e P for
small € > 0. Consequently, x = %[(x +€z) + (x —€z)] is not a vertex. Con-
versely, suppose x is not a vertex. Then x = 1(x! +x?) for some distinct
x!, x2e P; of course, A(x?>—x!)=0. Consider a conforming circuit decom-
position of x> —x!, say x? —x! =) o;7'. Now, if z} >0, then (xz—xl)j >0,
that is, x7 > xj; as x; =%(xl1. +x7) we then have /; <xj <x; <x; <u;. Sim-
ilarly, if z} <0, then sz. <x]{ and [; éxf. <Xj <le. <uj. So, whenever z} #0
we have that j e float(x), that is, supp(z!) € float(x). O

PROPOSITION 3. Every direction of a 1-dimensional face of P is a scalar
multiple of a circuit of A.



112 SHMUEL ONN ET AL.

Proof. Consider a pair of distinct vectors, say x and y, which are in
a l-dimensional face of P, say E. Then, A(y —x) =0 and we may con-
sider a conformal circuit decomposition of y —x, say y—x=>7_ a;z". By
Lemma 1, x +«;z' € E for each i, implying that z/ = (o) '[(x +;2) — x] is
a scalar multiple of the difference between two vectors in E. As dim E =1,
we conclude that each pair of z'’s, if any, are linearly dependent. It follows
that necessarily 1 <¢ <2, and if ¢ =2, then z; =—z;. But, the latter can-
not happen because zj. (y—x);j>0 for each i and j with z; #@. So, g=1,
implying that, y —x is a scalar multiple of a circuit. O

Proposition 3 shows that the ~-directions of a 1-dimensional face of P
correspond to circuits. As circuits come in pairs which are the negative of
each other and each pair is determined by the set of its nonzero variables,
we get the following bound of ~-directions of 1-dimensional faces.

COROLLARY 4.1 The number of ~-directions of 1-dimensional faces of P is

bounded by Y "} (}).
The necessary condition of Proposition 3 for directions of a 1-dimensional

face is next tightened to a condition which is both necessary and sufficient.

THEOREM 5. Suppose x is a vertex of P. Then y € P\{x} lies in a
1-dimensional face of P that contains x if and only if y has a representa-
tion y=x+az with a >0 and with z as a circuit of A for which there is no
circuit 7 of A satisfying:

supp(z') #supp(z), (1)
supp(z') € supp(z) Ufloat(x), (2)
Zjz; =0 for each j ¢float(x). (3)

Proof. Suppose y € P\{x} lies in a 1-dimensional face E of P that con-
tains x. By Proposition 3, for some « >0 and circuit z of A,y —x=az. We
will assume the existence of a circuit z'#z of A which satisfies (1)-(3), and
will establish a contradition to the assumption that dim E=1.

Let

B =min { O;fj . j €[supp(z)N supp(z)]\ﬂoat(x)}

J

and

yzmin{min{(uj —x;). (xj—1,))

=X :jesupp(@) N ﬂoat(x)]
Z:
J
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(with the standard convention where min ¢ = 4+00). Condition (3) assures
that 8 > 0. Also, clearly, y > 0. So, §=min{3, y, 1} >0. We will show that
the vectors %(x + y=£48z) are in P. To see that [ < %(x +y£8z)<u, we

recall that [ < %(x 4+ y) <u and consider four cases, which are exhaustive by
condition (2):

Case I: ;>0 and j € supp(z) \ float(x): In this case, 0 <8z <az;; thus,
1 1 , 1
ljgz(x‘Fy)j<z(x+)’+52)j<§(X+y+az)j=Yj<Mj
and
1 1 , 1
ljngzz(x-l-y—az)jé§(x+y—8z).,-<E(x+y)j<u.,-.
Case II: z;- <0 and j € supp(z) \ float(x): In this case, O>8z’j >az;j; thus,
1 1 , 1
ljSyjzz(x—l—yaz)j<§(x+y+62)j<§(x+y)j<uj
and
1 1 , 1
ljéi(x‘i‘y)j<E(X‘i‘y—fsz)jéE(X-i-y—OlZ)j:XjSMj-

Case III: z;, #0 and j € float(x): In this case, 48z < 4§lz}| < minfx; —
lj, uj; —Xj}; thUS,

T T o1
l,:zxj—i-zlj—z(xj—lj)gzxj—i—zyjiiézj
1
<§xj+§uj+§(uj—xj):uj.

Case IV: z}zO: In this case, %(x—l—yj:(Sz’)j:%(xJFy)j and, ljgé()H—yj:
Sz’j)éu,

Trivially A[%(x +y=+8z)]=>b (as Ax=Ay=>b and 7' is a circuit of A).
Hence, %(x—ky:i:éz/) € P. Now, as %(x—l—y) €E (x and y are in E) and
%(x +y) = % [%(x +y+68z)+ %(x +y —82’)] , we conclude that %(x +y+
87') € E and therefore, 7/ = % {%(x +y+487)— %(x + y)} is proportional to
the difference of two vectors in E. As condition (1) assures that z and 7’
are linearly independent, we get a contradiction to the assumption that dim
E=1.

We next establish the sufficiency condition for y € P\{x} to be in a
1-dimensional face of P that contains x. So, assume that y=x 4z is in P,
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where o >0 and z is a circuit of A such that there is no circuit z’ of A sat-
isfying conditions (1)—(3).
Consider the vector ¢ in R" with

0 if x;#yj,

0 iflj<xj=yj<uj

C;j= 0 ifleXijjILtj

+1 iflj<xj:yj:uj, and

—1 iflj:xj:yj<uj,

and let F be the face of P consisting of the maximizers of ¢’ w over we P.
For weR",

cI'x—cTw=++1) Z (xj—w;) [+ (=1 Z (xj —wj)

li<xj=yj=u; lj=xj=yj<u;

= D wi—wp+ Y w1y, “)

lj<xj=yj=u; lj=xj=yj<uj

As the terms on the right-hand side of (4) are nonnegative for each w sat-
isfying | <w <u, we have that ¢’ w <c’x for all we P, implying that x € F;
further, w e P is in F if and only if

(j<xj=y;=u;)= w;=u;=x;) ©)
and
(Uj=xj=yj<uj)=(w;=lj=x;). ©

In particular, we conclude that y € F. Further, for j with /; =u; and for
w e R" satisfying / <w <u, we have that w; =[; =u; =x;. This conclusion
and the characterization of vectors in P which are in F by (5)—(6) imply
that for all we F:

[((wj#x;) and (x;=yp)]=[l; <x; <u;]<[j efloat(x)]. (7)

We will prove that dim(F) = 1, by contradiction, demonstrating that if
dim(F) +# 1, then there exists a circuit z/ of A satisfying conditions (1)—(3).
So, assume that dim(F)#1. As z=a~!(y—x) € tng F, standard arguments
(e.g., [6]) show that for some we F\{x}, w—x is not a scalar multiple of z.
As A(w—x)=0,w—x has a conformal circuit decomposition, say w —x =
Y7 e;z'. By Lemma 1 (applied to x and w), x +a;z' € F for each i. As



EDGE-DIRECTIONS OF STANDARD POLYHEDRA 115

w —x is not a scalar multiple of z, we conclude the existence of &’ >0 and
a circuit ' of A with supp (z') #supp (z) such that x +«'z’ € F and

(Z}#O)i(wj—xj)z/j>0; (8)
in particular, 7’ satisfies condition (1). As w € F satisfies (8) and (7),

[(;#0) and (z;=0)]=[(w;#x;) and (x;=y;)]=[jefloat(x)],
)

establishing that 7’ satisfies condition (2). Finally, to establish (3), assume
that 7, #0 and j ¢float(x). Now, if z; >0, (8) and w <u imply that u; >
w; >x;; as j ¢float(x), necessarily x; =/;. Hence, y; >/;=x; and therefore
zj:ot_l(y—x)j > 0. Similarly, if z/j <0, (8) and w>1[ imply that /; <w; <x;
and therefore x; =u; and y; <u; =x;, assuring that z; =a~!(y —x); 0.
This proves that when z’j #0 and j € float(x), z’jz ; =0, establishing condi-
tion (3). O

Proposition 2 assures that if x is a vertex of P and z’ is a circuit of A,
then supp(z’) ¢ float(x). Consequently, condition (2) in the statement of
Theorem 5 implies that

supp(z') Nsupp(z) #40. (10)

Also, given x € P and z e R", x + oz € P for some o > 0 if and only if Az=0and
[(zj>0)=(xj <u;)] and [(z; <0)= (x; >£;)], (11)

yielding a simple necessary condition for a circuit z to be a direction of a
I-dimensional face that contains x.

3. Edge-Directions of Network Polyhedra

We next examine edge-directions of network polyhedra. Henceforth, we con-
sider a finite directed graph G = (N, U) without loops where N={1,...,|N|}
is the (finite) set of nodes and U C N x N\ {(i,i):i € N} is the set of arcs. If
e=(r,s) €U, we say that nodes r and s occur in e. Henceforth, we assume
that the elements of U are enumerated by 1, ..., |U]|; in particular, vectors in
(RU{—o00}U{+oo)!¥ and (RU{—o00}U{+oo})!V! are identified with the cor-
responding functions on N and U, and coordinates of vectors and matrices
of corresponding size are indexed by arcs. For example, the node-arc inci-
dence-matrix of G is the |N| x |U| matrix I' with T',e=—1 if e=(r,i) for
some i e N\{r}, [e=1if e=(i,s) for some i € N\ {s}, and ;e =0 if i does
not occur in e. When A is the node-arc incidence-matrix of a graph G, we
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refer to P as a network polyhedron and to elements of P as network flows;
in particular, we let |[N|=m and |U|=n. Also, circuits of A are then called
cycles; the coordinates of a cycle are —1,0 or +1 and cycles correspond to
(permutation-invariant) sequences of nodes/edges.

Of course, Proposition 3 and Corollary 4 specialize to network polyhe-
dra. Further, the representation of cycles via sequences of nodes yields the
following modification of the bound of Corollary 4.

COROLLARY 6. The number of ~-directions of 1-dimensional faces of (the
network polyhedron) P is bounded by 13\, (7)(k — D)L.

Proof. The bound follows from a count of the of distinct sequences of
nodes, while factoring out permutation- and direction-invariance of repre-
sentations of cycles via sequences of nodes. O

We will specialize Theorem 5 to network polyhedra. For this purpose, we
shall need the following result.

LEMMA 7. Given a cycle z and a set of arcs U’, the following are equivalent:

(a) There exists a cycle 7' such that:

() supp(z’) Ssupp(z) VU’

(i) supp(z)Nsupp(z) #9,

(il) z,z, >0 for each ecU\U', and
(iv) supp(z') # supp(2).

(a-) The conditions of (a) excluding (iii).

(b) There is an enumeration ey, ..., eq,eq11 =e1 of the arcs in supp(z)
such that a pair of arcs in this sequence are consecutive if and only
if there is a node that occurs in both, and there exist a positive inte-

ger 1<s<gq and arcs hy, ... hs in U'\{e1, ..., eq} such that for some
l<m<p<gq,
(1) no arc in {ha, ..., hs_1} is adjacent to any arc in {ei, ..., e,},

(1) Ay is adjacent to arcs e, and e,.i, and
(1) hy is adjacent to arcs e, and epy.

(¢) There exist cycles z' and 7> with
() z=z'+2%

(ii) supp(z") Nsupp(z*) SU'\supp(z), and
(i) zlz, >0 for t=1,2 and e U.

(c-) The conditions of (c¢) excluding (iii).
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Proof. (a) = (a-) and (c¢) = (c-): These implications are trite.

(a-) = (b): Assume that (a-) holds. As supp(z’) Nsupp(z) #@, there exists
an edge g in U with z, #0 and z,#0. By possibly replacing z with —z/,
we conclude the existence of a cycle z' which satisfied conditions (1), (ii),
(iv) of (a) and z, =z, for some g€ U; in particular, (iv) and the fact that
7' and z are cycles imply that supp(z’)\supp(z) #9.

Now, standard results show that the supports of z and z’ can be ordered,
respectively, as sequences e, ..., e, and fi, ..., fy, such that a pair of arcs
belonging to any one of the two sequences are consecutive if and only if
there is a node that occurs in both, and where e, 1 =e; and f, 1= fi.
Without loss of generality we may assume that ¢; = f; = g. As the sup-
ports of 7' and z do not coincide, there is an integer 2 <i <min{g, ¢’} with
fi#ei. Let m+412>2 be the first such integer; in particular,

(1) e=f; fori=1,...,m, and
(1) finr1 €ler, ... ¢4} and f,,41 is adjacent to e, = f,, and to e,41.

It follows for some integers p and r satisfying m < p <g and m <r <gq:

(111) {fm-Hs fWH—Z’ et fr}m{elv e eq} :Q’
(iv) no arc in {fu42, ..., fr—1} is adjacent to any arc in {ey, ..., e}, and
(v) f+ 1s adjacent to arcs e, and e, .

See Figure 1 for an example with m =2,r =6 and p =8. (It is noted
that p=r =m + 1 is not excluded—in this case f,,.; as the inverse of
emy+1, that is, the same pair of two nodes occurs in f,,.; and in e,1,
but with a different orientation.) For e € {fy+1, fnt2,--., fr}, 2, #0 and
ze =0 and therefore condition (i) of (a) assures that such e is in U’. So,
{fnsts -, [r1CU \{er, ... ¢4} It follows that s=r —m and h = fi,q1, ho=
fmaz,s .., hy=f, satisfy (b).

—> {e, s G4} - edgesof z
4 {f, ... 1§} - edgesof Z

Figure 1.
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(c-) = (a-) and (c) = (a): Assume that (c-) holds. As z2=z—z! is a
cycle and coordinates of cycles are restricted to —1,0 and +1, we have that
supp(z?) =[supp(z) \supp(z')]U[supp(z')\supp(z)]. It follows that supp(z) #
supp(z') (for otherwise supp(z?) =¢), and that supp(z) Nsupp(z') #9 (for
otherwise the support of z> would equal the union of the supports of two
cycles, namely, z and z!). Finally, as supp(z!)\supp(z) C supp(z>), we have
that supp(z")\supp(z) Csupp(z') Nsupp(z?) CU’, the latter by condition (ii)
of (c). We have shown that z’=z' satisfies conditions (i), (i) and (iv) of (a),
establishing (a-). Finally, trivially, if z!' satisfies condition (iii) of (c) then z’
satisfies condition (iii) of (a). So, we also have (¢) = (a).

(b) = (c): Assume that (b) holds. The sequences hy,h,..., hsq,
hg,epit1,...,€q,€1,...,en, and hg he_1,... ho,hi, ey, ..., €, are then
the supports of two cycles, say z! and z?, respectively, with z;‘_ =z, for
ie{p+1,...,q9,1,... ,m}, with zgl_:zei foriem+1,m+2,...,p} and
with z}li =—z£i for i{l,...,s}. In particular, we have z=z' +z> and 2Lz, >
0 for r=1,2 and every e € U, that is, conditions (i) and (iii)) of (c) are
satisfied. Further, for e € U with z! #0 and z2 # 0, we have that e €
{h1,ha, ..., hs}, implying that z, =0 and e € U’. So, condition (ii) of (c) is
also satisfied. O

Lemma 7 assures that, given a cycle z, the existence of a cycle 7' satis-
fying (a-) implies the existence of a cycle 7’ that satisfies (a), and the exis-
tence of cycles z' and z> that satisfy (c-) implies the existence of cycles z!
and z? that satisfy (c). It is noted, however, that a cycle 7z’ that satisfies (a-)
need not satisfy (a), and cycles z! and z> that satisfy (c-) need not satisfy
(¢) (and no such claims are made in Lemma 7).

Lemma 7 provides alternatives to the “nonexistence of z'”’-condition in
Theorem 5. Consequently, we get the following two characterizations of
directions of 1-dimensional faces of network polyhedra.

THEOREM 8. Suppose x is a vertex of the network polyhedron P. Then
v e P\{x} lies in a 1-dimensional face of P that contains x if and only if y
has a representation y =x +az with o >0 and with z a cycle which cannot
be expressed as z=z'+2z> where supp(z") Nsupp(z*) C float (x)\supp(z).

Given a cycle z and a set of arcs U’ we say that U’ can be used to bisect
z if condition (b) of Lemma 7 is satisfied.

THEOREM 9. Suppose x is a vertex of the network polyhedron P. Then
y € P\{x} lies in a I-dimensional face of P that contains x if and only if y
has a representation y =x + az with a >0 where z is a cycle and float(x)
cannot be used to bisect z.
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Proposition 3 implies that every direction of a 1-dimensional face of a
network polyhedron P that contains a given vertex x, is a scalar multiple
of a cycle z for which there is a positive scalar «, such that x +oze P. We
observe that the latter is equivalent to the assertion that

[(ze>0)= (x.<U,)] and [(zo<0)=(x.>L,)] foreach ecA (12)

(see the second comment following Theorem 5). Cycles z that satisfy (12)
can be determined from the nonnegative cycles of the network with node-
set N, with arc-set A”UA"” where A"={ecA:x,<U,} and A" ={e=(j,i) €
A:x;; > L;;} and with all lower bounds 0 and all upper bounds 1; specifi-
cally, a nonnegative cycle in this network defines a cycle satisfying (12) by
reversing the sign of the arcs in A” (it is noted that A” UA” has dupli-
cate arcs when A" N A" #¢). Theorem 8 further shows that a cycle satis-
fying (12) is a direction of a 1-dimensional face containing x if and only
if there is no decomposition of z as a sum of two cycles z' and z?, where
supp(z!) Nsupp(z%) Cfloat(x)\supp(z) (and another characterization follows
from Theorem 9).

We next examine cycles that correspond to directions of 1-dimensional
faces in a particular example.

EXAMPLE 1: CONSTRAINED-SHAPE PARTITIONING PROBLEMS
Consider the (transportation) network whose graph is demonstrated in Fig-
ure 2 below, with the lower and upper bounds /; 4+ =0 and u i =1
for 1<r<n and 1<s<p and l45n4p+1) and U(yys504p+1) Prescribed arbi-
trarily for 1<s < p and with right-hand side vector » with b, =—1 for r=
l,....,n, by, =0for s=1,..., p and with b, .1 =n. For brevity, we let for
s=1,..., p; L El(n—i—s,n+p-+—1) and Us =Um+s,n+p+1)-

With b integral, a vertex of the corresponding network polyhedron is
known to be integral (e.g., [9]). In particular, for each vertex x, we have
that for every r=1,...,n,x¢4,45 =1 for exactly s {1, ..., p}, and for each

Figure 2.
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Figure 3.

s=1,..., D, X(utsn+p+1) 15 the number of nodes re {1, ... ,n} with x¢ 1=
1. Thus, a vertex corresponds to an assignment of nodes 1,...,n to the
p destinations n+1,n+2, ... ,n+ p, subject to requirements/capacity con-
straints on the number of nodes assigned to each destination; so, verti-
ces correspond to partitions of {l,...,n} into parts, indexed by 1,...,p
subject to lower and upper bounds. In Figure 3 above, we illustrate the
support of a vertex using the network representation of Figure 2. It is
observed that for a vertex x,n+ p+1 occurs in every arc in float(x).

We shall use the standard representation of cycles through sequences of
nodes. Given a vertex x, a cycle z for which x + «z is feasible (that is, in
the network polyhedron) has either of the following two representations:

(i) A cycle that excludes n + p +1: For some 2 <k < p, there are sequences
ri,...,ry and sq,...,s; of distinct elements from {I,...,n} and from
{1,..., p}, respectively, and z is represented by the sequence ry,n +
St,r,n+s$a,...,rk, n+ sg; this representation corresponds to a cyclic
change where for j=1,...,k,r; is moved from part s;_; to part s;.
The requirement that x +az € P for some « >0 imposes the constraint
Xr; ntsj_i =1 for j=1,...,k (with 5o =s¢); thus, s1,...,s; are deter-
mined by rq, ..., and the latter sequence characterizes z.

(i1) A cycle that includes n + p +1: For some 1 <k < p, there are sequences
ra,...,rx and sp,...,s; of distinct elements from {l,...,n} and
from {1,..., p}, respectively, and z is represented by the sequence
n+p+l,n+s,rm,n+sy, ..., n+sg; this representation corre-
sponds to a sequential change where for j=2,...,k,r; is moved from
part s;_; to part s;, with the assignment of part s; lowered by one
element and the assignment of part s; increased by one element. The
requirement that x + az € P for some o >0 imposes the constraints
Xrints; =1 for j=2,...,k, Xupsntpr1 > 151 and Xpig nipy1 <ug; thus,
1, ..., 81 are determined by r», ..., r, and ra, ..., 1, s; characterizes z.
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With p fixed, the number of cycles z with the first representation is
then bounded by Y°;_, (})(k —1)!=0(n”) (we accounted for permutation-
invariance of cycle-representation), and the number of cycles z with the sec-
ond representation is bounded by Y/~ (})p=0(n”). The total number of
cycles is then O(n?).

Theorem 9 shows that a cycle z is a direction of a I-dimensional face
that contains vertex x if and only if float(x)\supp(z) cannot be used to
bisect z. This requirement provides a test for a cycle to be a direction of a
I-dimensional face that contains vertex X; further, the requirement can be
used to tighten the bound on such directions. As n+ p+1 occurs in every
arc in float(z), condition (b) of Lemma 7 means that:

Under (i): There exist no pairs of elements s, and s, in {1,...,k} with
Lsu < Xpts,,n+p+l < Us, and lsv < Xn+s,,n+p+1 < Us,-

Under (ii): There exist no element s, in {1,...,k} with [, <X,4g, n4ps1 <
u,,. For arbitrary /;’s and u,’s, we have no general expression to account
for the cycles satisfying the above requirement, and the bound we get on
the number of cycles is O (n?).

We next consider bounds on the number of edge-directions without refer-
ence to a particular vertex x that occurs in the 1-dimensional face. In cases
where no prior information is available for edges which are necessarily in
float(x) for vertices x, the bound on the number of ~-edge-directions is
the number of cycles. The total number of cycles under either (i) or (ii)
is >F_, () (?)k!(k — 1)!. So, the bound on the number of ~-edge-directions

is 230 () (D)k!(k — 1)! O

EXAMPLE 2: OPEN-SHAPE PARTITIONING PROBLEMS Consider
Example 1 with u;=n+1 and I; =0 for every s, that is, there are no upper
bounds on part-capacities. In this case, every arc (n +s,n+ p + 1) is in
float(x) and the only case where float(x) cannot be used to bisect z is for
cycles of the second form with k =2. These cycles correspond to a single
switch of one element from one part to another. The number of such cycles
is then n(g) = 0 (n). Consequently, the number of ~-edge-directions for the
corresponding partition polytopes is bounded by n(’z’) O
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