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Abstract

To guarantee the safety of flight operations, decision-support systems for air traffic control
must be able to improve the usage of airspace capacity and handle increasing demand. This
study addresses the aircraft conflict avoidance and trajectory recovery problem. The problem
of finding the least deviation conflict-free aircraft trajectories that guarantee the return to
a target waypoint is highly complex due to the nature of the nonlinear trajectories that are
sought. We present a two-stage iterative algorithm that first solves initial conflicts by manip-
ulating their speed and heading control and then identifying each aircraft’s optimal time to
recover its trajectory towards their nominal one. We extend existing mixed-integer program-
ming formulations by modelling speed and heading control as continuous variables while
recovery time is treated as a discrete variable. We develop a novel iterative approach which
shows that the trajectory recovery costs can be anticipated by inducing avoidance trajecto-
ries with higher deviation, therefore obtaining earlier recovery time within a few iterations.
Numerical results on benchmark conflict resolution problems show that this approach can
solve instances with up to 30 aircraft within 10 min.

Keywords Air traffic control - Conflict resolution - Trajectory recovery - Mixed integer
programming

1 Introduction

Conflict detection and resolution (CDR) has a significant impact on the workload of air traffic
controllers [1]. With increased airspace usage, controllers are expected to simultaneously
supervise an increased number of aircraft, thus reducing their cognitive capacity for potential
conflict detection and increasing their stress levels. This calls for the development of CDR
algorithms and their integration as decision-support tools for air traffic controllers.
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Airspace usage has seen an increase in demand throughout the last decades (except dur-
ing specific periods such as post-09/11 attacks and the COVID-19 pandemic). Aligned with
this trend, the limited airspace has put the current air traffic management (ATM) system
under intense pressure. This is reflected in the increasing amount of control necessary to
guarantee safety, which is a crucial aspect of air traffic control (ATC). With the advance of
remote-controlled aerial systems and urban air mobility, denser and more congested traf-
fic configurations are also expected. In such a scenario, aircraft safety might be impaired.
Besides safety issues, conflict detection and resolution (CDR) has a significant impact on the
workload of air traffic controllers [1]. With increased airspace usage, controllers are expected
to simultaneously supervise an increased number of aircraft, thus reducing their cognitive
capacity for potential conflict detection and increasing their stress levels. This calls for the
development of CDR algorithms and their integration as decision-support tools for air traffic
controllers. Nevertheless, state-of-the-art methods for aircraft traffic control are reaching their
limits and new approaches, including more automation, have recently received significant
attention in the field [2, 3]. In air traffic control, two or more aircraft are said to be in conflict
if their trajectories violate horizontal and vertical separation norms. Typically, the horizontal
separation norm is SNM (nautical mile—1NM is 1852 m), and the vertical separation norm
is 1000 ft [4].

The aircraft conflict avoidance and resolution problem can be formulated as an optimiza-
tion problem in which the goal is to find conflict-free trajectories while minimizing a cost
function, e.g. the deviation to the original flight path. Then, trajectory recovery is related to
additional maneuvers required to return the aircraft to their original flight path. Many strate-
gies have been proposed to address trajectory recovery based on the type of maneuvers issued
to aircraft: speed, heading or altitude control. These strategies can be applied separately or
in combination. Conflict resolution using global optimization has recently received growing
attention due to its ability to provide optimal solutions considering all aircraft present within
an airspace region. Following, we review the literature on conflict avoidance in Sect. 1.1
before focusing on efforts to develop approaches for trajectory recovery in Sect.1.2. We
outline our contributions in Sect. 1.3.

1.1 Conflict avoidance

One of the first global optimization approaches for aircraft conflict resolution was introduced
by [5], which proposed two formulations: one focusing on speed control and another focusing
on heading control, and both minimize overall flight time. In the proposed mixed-integer pro-
gramming (MIP) formulation for conflict resolution with speed control, the authors derived
linear pairwise aircraft separation constraints based on the geometric construction introduced
by [6]. These separation conditions are obtained by projecting an intruder’s shadow (the pro-
jection of an aircraft trajectory into another trajectory) onto a reference aircraft’s trajectory.

In [7], the authors were the first to observe that this geometric construction provided a
basis to characterize the set of pairwise conflict-free trajectories via linear half-planes in the
relative velocity (speed and heading) plane. The authors introduced a nonconvex formulation
for the conflict resolution problem with speed and heading control and proposed a convex
relaxation based on semi-definite programming and a heuristic algorithm to find feasible
solutions to problems with up to 10 aircraft.

Subsequent approaches proposed speed control and altitude level assignment to minimize
fuel consumption by imposing separation at locations where aircraft trajectories intersect [8].
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In [9], the authors proposed a two-stage stochastic optimization model accounting for wind
uncertainty and using speed control. Multi-objective optimization formulations attempting
to perform a trade-off among deconfliction maneuvers (velocity, heading or altitude change)
with the total number of maneuvers, building on the work of [5] were proposed by [10, 11].
Subliminal speed control methods, which focus on speed control only for conflict resolu-
tion, have also proven to be efficient and with low impact in terms of deviation and fuel
consumption. However, they may fail to resolve all conflicts [12—-14].

More recently, nonlinear global optimization approaches have received increasing atten-
tion in the literature. In [15], the authors proposed a hybrid algorithm that uses the optimal
solution of a Mixed-Integer Linear Program (MILP) as the starting point for solving a non-
linear formulation of the same problem. In [13], a Mixed-Integer Nonlinear Programming
(MINLP) approach for conflict resolution was proposed. Using only speed control highlights
that subliminal speed control alone may not be sufficient to resolve all conflicts in dense
traffic scenarios. Using a similar framework, Cafieri and Ombheni [16] presented a two-step
approach where a maximum number of conflicts are first solved using speed control only, and
outstanding conflicts are solved by heading control. In [17], the author proposed a speed reg-
ulation strategy for aircraft deconfliction using feasibility pump. In [18], a formulation based
on bi-level optimization with multiple follower problems is introduced. Each follower prob-
lem represents a two-aircraft separation problem. The authors presented two formulations,
one using speed control and another using heading control. Recently, Lehouillier et al. [19]
proposed a maneuver-discretized model in which predefined sets of maneuvers are available
for aircraft, and a clique-based formulation is proposed to find the optimal combination of
conflict-free maneuvers. A cut generation algorithm is proposed to solve the correspond-
ing bi-level optimization problems. More recently, a complex number formulation for speed
and heading control without any form of discretization was proposed by [20]. Further, it
was extended by [21] in which an exact constraint generation algorithm was proposed. A
systematic review of mathematical programming methods in ATC can be found in [3].

1.2 Trajectory recovery

Aircraft conflict resolution with trajectory recovery is the problem of finding conflict-free
trajectories that ensure that aircraft recover their initial flight path upon completion of the
maneuvers. This problem has received very little attention in the literature due to its chal-
lenging nature (i.e. nonlinear and nonconvexity). Mathematical programming approaches
that have jointly addressed the avoidance and recovery problems often assume that a pre-
determined set of alternative maneuvers is available to choose from before optimization or
attempt to simplify the formulation by discretizing the domain of trajectory control variables.

In the literature of aircraft conflict resolution, approaches based on mathematical pro-
gramming often opt for a two-stage model. These stages are called avoidance and recovery.
Avoidance corresponds to the maneuvers necessary to avoid conflicts, and recovery corre-
sponds to the maneuvers necessary to restore the aircraft to its original trajectory. Some
modelling approaches ignore this two-stage trajectory model structure and instead develop
nonlinear trajectory models wherein aircraft deviate from and return to the initial trajectory in
a more integrated, possibly smooth, fashion. However, because of the difficulty to model this
integrated trajectory design problem using mathematical programming, formulation based
on mathematical programming often separate these two stages.

Despite their potential effectiveness, most efforts in conflict resolution have focused on
ensuring conflict avoidance. Such efforts do not take into account the challenge associated
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with modelling trajectory recovery or the costs induced by avoidance maneuvers. This may be
critical when conflict resolution is performed using heading control, which may significantly
deviate the aircraft from its initial trajectory, thus possibly increasing flight operating costs.

Meta-heuristics such as genetic algorithms are an alternative in order to avoid the chal-
lenges of expressing analytical trajectories (due to trigonometric functions). Thus, such
meta-heuristics results in the aircraft path being expressed in a discretized manner. In [22],
the aircraft path is divided into different segments based on possible conflict points and turn-
ing points, thus predefining a set of eligible trajectories. An ant colony algorithm was also
proposed by [23], where the authors determined the target point for each aircraft trajectory
and discretized its trajectory using a specific timestep. In [24], a different formulation is
presented in which time and space are represented as discrete variables. In order to generate
a smooth aircraft path (as in [25]) and derive conflict-free solutions, genetic algorithms were
implemented. In addition, in [25], the authors proposed a model which uses an analogy with
light propagation theory to create conflict-free aircraft trajectories with recovery. In [26], the
authors proposed a B-splines model which uses way-points of a given trajectory to design
conflict-free trajectories, including their recovery maneuvers. The authors did not explicitly
separate avoidance from trajectory recovery in [24-26]. In [27], the author proposed a formu-
lation providing a parallel trajectory recovery (which is an alternative trajectory obtained after
performing any recovery maneuver that results in a trajectory which is parallel to initial tra-
jectory of the aircraft) while minimizing fuel consumption and delays. In this model, aircraft
are assumed to perform a preventive maneuver before intersection with other trajectories.
In [11], the author introduced a two-step approach. The first stage was a non-convex mixed
integer nonlinear optimization model for avoidance based on geometric constructions. The
second stage solved a set of unconstrained quadratic models to impose trajectory recovery.

This literature review highlights that despite recent improvements in the modelling of air-
craft conflict resolution problems, designing scalable global optimization methods remains
a challenge, especially if trajectory recovery is considered. Few methods for aircraft trajec-
tory recovery have been proposed, and they typically assume a simplified trajectory design
(as expressed beforehand). This can be justified by the difficulties in formulating trajectory
recovery (trigonometric and nonlinear functions), especially using mathematical program-
ming.

1.3 Our contributions

As highlighted in our literature review, most state-of-the-art models using mathematical
programming focus on conflict avoidance only. This study presents a new two-stage algorithm
for aircraft conflict resolution with trajectory recovery. Our approach is based on decomposing
the problem into two stages: conflict avoidance and trajectory recovery. In this approach, the
speed and heading of aircraft are first optimized to avoid conflicts while minimizing the
deviation from their initial trajectories. Then, in the second stage, aircraft trajectories are
modified to recover a target position on the aircraft’s initial trajectories. These two stages
are incorporated into an iterative algorithm, where the recovery cost is used as part of the
avoidance model to infer how decisions in the avoidance stage have consequences in the
recovery stage and vice-versa. Hence, this algorithm aims to obtain a non-trivial solution
where the overall cost of aircraft maneuvers is minimized. The main contributions of this
study relative to the literature are:
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1. The extension of state-of-the-art mixed-integer formulations for conflict avoidance with
aircraft selection variables that model the choice of deviating or not an aircraft from its
nominal trajectory,

2. The design of a penalty-based algorithm that iterates the conflict-avoidance and trajectory
recovery stages to find non-trivial solutions to the problem at hand, and

3. Extensive numerical experiments on benchmarking problems from the literature that
demonstrate the benefits of the proposed approach.

The paper is organized as follows: in Sect.2, the two-stage algorithm is detailed, start-
ing with the conflict avoidance formulation and then the trajectory recovery. In Sect. 3, the
experimental framework, the results and discussions are presented. Section4 provides the
conclusion and future research directions.

2 Conflict resolution with trajectory recovery

In this section, we present a novel conflict resolution approach with trajectory recovery based
on decomposing the problem into two stages. The proposed approach aims to solve these
two sub-problems repeatedly: it first solves the conflict avoidance stage parameterized by an
estimate of the recovery costs, and then it solves the trajectory recovery stage based on the
outputs of the first stage.

2.1 Preliminaries

We assume that aircraft current and target positions are known and that aircraft are not in
conflict at t+ = 0. This sets the context of the optimization problem of interest: given a
set of aircraft with known current and target positions, find the least-deviating conflict-free
trajectories for all aircraft, such that aircraft may safely reach their target destination. To
address this problem, we propose decomposing the trajectory optimization problem into two
stages: (1) conflict avoidance and (2) trajectory recovery. The first stage focuses on controlling
aircraft heading and speed to avoid all conflicts and the second stage focuses on calculating
the optimal time for aircraft to recover safely towards their target position. We focus on the
two-dimensional conflict resolution problem and only consider horizontal aircraft maneuvers
for brevity.

The avoidance stage aims to determine the optimal variation in speed and angle for each
aircraft to avoid conflicts. In the recovery stage, it is necessary to calculate and identify the
maneuvers required to recover the aircraft’s initial trajectories. In order to impose airspace
safety, it is also necessary to guarantee separation conditions in the recovery stage. In mathe-
matical programming, recovery approaches are challenging for several reasons. Even under
the simplifying assumption that aircraft trajectories can be modelled as linear uniform motion
over time, using the Euclidean distance to measure their relative distance and evaluate the
separation condition yields computational hurdles. This leads to equations using quadratic
and trigonometric elements, that are difficult to handle. Thus, such formulations may not
scale easily and be used in large scenarios. Second, Euclidean distance creates quadratic
terms that are nonlinear and nonconvex concerning decision variables, resulting in formu-
lations that cannot be easily solved. As presented by [5, 10, 20], nonlinear constraints can
be further simplified into a set of integer-linear equations with regards to aircraft velocity.
However, these formulations only focus on separating aircraft to solve existing conflicts and
ignore the process of planning aircraft recovery to a target destination. As shown in Fig. 1,
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Fig.1 Example of a two-aircraft conflict resolution problem. If both aircraft followed their nominal trajectory
(in grey), aircraft i is in conflict with aircraft j. In order to avoid conflict, conflict avoidance maneuvers have
to be taken. For aircraft 7, it deviates from its nominal maneuver by following the avoidance trajectory (A;).
After a certain amount of time, the aircraft can safely return towards its target point (X;,y;) via the trajectory
recovery (R;)

trajectories in blue and in red segments are examples of conflict avoidance and trajectory
recovery, respectively. At first, the avoidance (in blue) is performed, followed by another
maneuver (in red) to redirect the aircraft towards its target point (in yellow). In this study, we
focus on developing a global optimization approach to design piecewise linear conflict-free
trajectories (avoidance and recovery) for a set of aircraft to minimize the total deviation with
regards to aircraft nominal trajectories.

2.2 Conflict avoidance

Consider a set of aircraft .4 sharing the same flight level. For each aircraft i € A, assuming
uniform motion laws apply, its position is: p; (t) = [x; (1) = X; + ¢; 0; cos(@\i +0)t, yi(t) =
3i + ¢i0; sin(@; + 6;)t]" in which v; is the speed, %; and 3; are the initial coordinates of i at
the time of optimization, 0; is its initial heading angle, 6; is its deviation angle and ¢; is the
speed deviation. The relative velocity vector of i and j, denoted v;;, can be expressed as:

vij = [, 1T = Tvie — v, vy — ;17 (1)

where:
Vi = qi0; sin(@; + ), )
Vi.y = qi i cos(@; + 6;). 3)

Incorporating these elements into the equation of motion gives:

xi(t) =X + vjxt, (4a)
yi(t) =i + vi yt. (4b)
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The relative position of aircraft i and j at time ¢ can be represented as p;; (t) = p;(t) —
pj(t). Let d be the horizontal separation norm, typically d = 5 NM. Two aircraft i, j € A
are horizontally separated if and only if: || p;; (¢)|| > d, for all t > 0.

Let P be the set by the pairs of aircraft,i.e. P = {i € A, j € A,i < j}. For each pair
(i, j) € P, the relative position vector p;;(t) is:

pij (1) = [xij (1), yi; (O], ©)

and the relative velocity vector v;; = [vfj, viyj]T, is:
vy = qiV; cos(B; + 6;) — q,0; cos(@; + ), (6a)
v}, = i sin@ + 6;) — q;0; sin@; + 0)). (6b)

Imposing the separation condition, gives for each pair (i, j) € P:

POl 2 d & Ji0) = yj)? + (i) = y; ) 2 d, Viz0.  (7)
LetX;; = x; —x; and J;; = ¥ — ¥,. Squaring both sides in Eq. (7), we obtain:
[ii @) = (W57 + @) + QuiTij +20] 5t + %5 + 35 —d> = 0. (®)
The function f;;(¢) is a second-order polynomial in # which is minimal for fl’] () =0:

<X ST
Xijvi; + Yijvi;

flii=0=mn= Y 7Y
Y Y W)? + (v3))?

(€))

The time instant ti‘}li“ represents the time of minimal separation of aircraft i and j. As

noted in several studies [13, 14, 20], if ti';.‘i“ < 0, then aircraft i and j are diverging and,
assuming aircraft are separated at t+ = 0, they are thus separating for any ¢+ > 0. Further,
substituting 77" in f;; (1) yields:

gij (v, vi) = fii ™ = W)’ &) — dP) + )P G — dP) — QX3 5ijv5v))- (10)

Hence, if g;; (vffj, viy}) > 0, then aircraft i and j are separated. Therefore, we obtain the
following disjunctive pairwise aircraft separation conditions:

pij DI = d, V1 = 0 & gi; (v, v]}) = 0V 7™ < 0. (11)

The separation condition (11) can be further linearized following the approach described
by [20, 21]. By alternatively fixing variables vl*j and vfj and solving the resulting quadratic

equations, we can obtain the solution for gi_,-(vfi, viy,.) = 0. By isolating each variable, we
obtain the discriminants: ’

20, 9\2 2 =2 2
Avfj =4d (vij) (xij + yl] —d ), (12)
2 222 | =2 2
Aviyj =4d (vfj) (xij + YVij —d”).
Assuming aircraft are separated at ¢+ = 0, then 3?[2] + 3712] — d? > 0 holds and thus the

discriminants are positive, and the roots of equation g(v;‘j, vi)}) = 0 are the lines defined by
the system of equations:
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Fig.2 Illustration of a two-aircraft conflict in the plane {(vl’.‘j s viyj ) e R2 }. Thered lines represent the lines P and

N. The dashed blue lines correspond to the linear equations Ry and R, that are the roots of g(vfj, viyj) =0.
The sign of g(v;‘i, vlrvj) is shown by the + and — green symbols. The hashed dark green region represents

g(vl?‘j, vi)}) > 0. The hashed blue half-plane represents diverging trajectories, i.e. tir}?i“(vfj, vi}}.) < 0. (Color

§F = Pyl = Gy + 453 + 55— Pyl =0, (132)
§F = Pyl = Gigdij — d 52 + 55— Pyl =0, (130)
] — >y — Gy +d\J32 + 57— dPyufy =0, (13¢)
(& — ) — Gy — d\J22 + 5 — dPyofy = 0. (13d)

If all coefficients in Eq. (13) are non-zero, they define two lines, denoted R; and R», in
the plane {(vl?‘j, viyj) € R?} and the sign of g;; (vl?‘j, Uiyj) can be characterized based on the

figure online)

position of (v;”j, vi}}.) relative to these lines (see Fig.2). Recall that according to Eq. (9), the
sign of the dot product p;; - v;; indicates aircraft convergence or divergence. Let (P) be the

equation of the line corresponding to the dot product p;; - v;;.

% + v} 3 = 0. (P)

The line defined by (P) splits the plane {(v;‘j , viyj) € R?} in two half-planes, each of which
representing converging and diverging trajectories, respectively. Consider the line normal to
(P), denoted (N):

Va o oxos
ViiXij = Uy Vi =0. (N)
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(Ry)

Fig. 3 Illustration of a two-aircraft conflict in the plane {(v;‘j, viyj) S RZ}. The inner box with black lines

corresponds to the velocity bounds 1 in the deterministic scenario. The region hashed in red corresponds to
the conflict region C. If relative velocity B intersects with the conflict region 13, then there exists a risk of
conflict. (Color figure online)

Recall that any point (v}’ i vi)}.) such that tl.‘}‘in < Oor g; (v;‘j, viyj) > 0 corresponds to a
pair of conflict-free trajectories.

The conflict region of a pair of aircraft represents the set of relative velocity vectors
(vl?‘j, viyj), which corresponds to conflicts. As depicted in Fig.2, the feasible region is non-
convex. However, it can be represented via a disjunctive formulation. The following set of
constraints can be used to represent this disjunction which we model using the binary vari-
able z;; € {0, 1}, where the values of yl i ¢ and y/; @ are coefficients of the lines R} and
R> (as depicted in Fig.2).

iR — % <0, ifzj=1, VG j)eP, (14a)
vi%ij — vy =0, ifzij =0, VG, j)eP, (14b)
vivl —viel <0, ifz; =1, G, j)eP, (14c)
vivh — vl =0, ifz; =0, VG, j) eP. (14d)

These equations characterize two convex sub-regions, each representing a set of conflict-
free trajectories. The expressions of these lines (represented by Eq. 14) depend on aircraft
initial positions, i.e. X; s Vi j- As shown in Theorem 1 of [21], the set of equations described
by Eq. (14) is equivalent to Eq. (11). We recall the formal definition of the conflict region
from [21] and Fig. 3.

Definition 1 (Conflict region, [21]) Consider a pair of aircraft (i, j) € P. Let C be the subset
of R? defined as:

C= {(vfi, vi)}) eR?: v;“jyilj - vlfvjqbfj > 0Ny — UI)J i < } (15)
which means that C is the conflict region of (i, j) € P.

For each aircraft i € A, we assume that the speed rate variable is lower bounded by q;
and upper bounded by g;, i.e.:

49, <qi=q;, VieA (16)

1
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We assume that the heading deviation is lower bounded by 6; and upper bounded by 6;, i.e.:
0, <6; <0;, ViecA (17)

To derive lower and upper bounds on relative velocity components v;‘j and vlyj we re-arrange
Eq. (6) using trigonometric identities:

vl =i cos(8) cos(8;) — iv; sin @) sin(6h)

— g7 cos(’G\j) cos(0;) +¢;v; sin(é}) sin(6;), (18a)
vj; =40 sin(@;) cos(6;) + qiTi cos (&) sin(6;)
— g0 sin(@;) cos(6;) — q,; cos(@;) sin(8,). (18b)

Letv; oo Vijox and v; y0 Uijy be the lower and upper bounds for vfj and vl‘] respectively.
These bounds can be determined using Eq. (18) and the bounds on speed and heading control
provided in Egs. (16) and (17). The derived bounds on the relative velocity components can

be used to define a box in the plane {(v};, vl.y/.) € R2}.

Definition 2 (Relative velocity box [21]) Consider a pair of aircraft (i, j) € P. Let BB be the
subset of R? defined as

_ x oY 2. X = y ..
B= {(vij, v;;) € R® 1w« <) < 0ijx, b5, < v;; < vlj,y]. 19)

B is the relative velocity box of (i, j) € P.

The relative velocity box B characterizes all possible trajectories for the pair (i, j) €
P based on the available 2D deconfliction resources, i.e. speed and heading controls. To
characterize the set of conflict-free trajectories of a pair of aircraft (i, j) € P, we evaluate if
there is any intersection between the relative velocity box B with the conflict region of this
pair of aircraft.

In conflict avoidance problems, a common objective is to minimize the combined devia-
tions of all aircraft (based on ¢; and 6;). This may lead several aircraft to perform minimal
conflict avoidance maneuvers, which may not be desirable from an operational perspective.
As observed in [28], even small deviations may result in costly recovery maneuvers. In order
to generate trajectories where fewer aircraft are controlled and those that are controlled have
a reduced total cost, an additional binary variable is introduced. This variable determines
whether an aircraft is controlled or not. In this formulation, the avoidance stage has the
objective to minimize the total deviation and the number of aircraft that are controlled. Let
¢ € {0, 1} fori € A represent the control variable: ; = 1 represents the case where aircraft
i modifies its speed and/or heading; and ¢; = 0 represents the case where aircraft i does not
perform any conflict avoidance maneuver. To link binary variable ¢; with trajectory control
variables, observe that if aircraft i does not perform any maneuver, its speed and heading
control should remain unchanged. This can be expressed as:

g6+ =38) =g =q;6 + (1 =8), Vi € A, (20a)
0;¢i <0; <0:¢;, Vi e A. (20b)
Let 'ﬁfj and ’171; denote the relative velocity components of aircraft pair (i, j) if both

aircraft i and j follow their nominal trajectories, i.e. perform no deviation; and let 't}‘.‘in be
the corresponding time of minimal separation. Let 7y be the set of aircraft that are predicted
to be in conflict if aircraft follow their nominal trajectory: Py = {(i, j) € P : g;j (ﬁf‘j, Tfly]) <
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0 /\’t}‘.’i“ > 0}. If a pair of aircraft is predicted to be in conflict if no action is taken, then at
least one of these aircraft must perform avoidance maneuvers. Therefore, the following cuts
are valid inequalities:

G+ =1, V3, j) € Po. 21

To incorporate the impact of controlling aircraft in the objective function, we propose
to minimize a weighted sum of two terms: a fixed cost linked to control variables (¢;) and
a variable cost linked to trajectory deviation variables (g;, 6;). We denote A, the weight
representing the fixed cost of controlling an aircraft, and we denote w in [0, 1] the weight
used to capture the trade-off between heading and speed control deviations.

min Y w67 + (1 — w)(1 — g:)* + A &) (22)
iceA
The conflict avoidance stage can be formulated as presented in [21] incorporating the
penalty control variable ¢; as described in Eq. (20) and constraint (21).

Model 1 (MINLP Formulation for Conflict Avoidance)

Minimize (w6} + (1 — w)(1 — g:)* + A &),

icA

Subject to:

vl = qi0; cos(@; + 6;) — g7 cos(@; + ), VG, j) € P, (23a)
viyj = qi0; sin(@; + 6;) — q;0; sin(é\j +0)), V@, j)eP, (23b)
vikip = v <0, ifzy =1, V@i, j) e P, (23¢)
vikip = vl =0, ifzi; =0, Y@, j) eP, (23d)
vl — vl <0, ifzy =1, Yi,)eP, (23
v;ij;; — vl =0, ifz; =0, Y@, j) € P, (23f)
g5+ (1 —=8) =g =q;5i + 10 =), Vi e A, (23g)
0;¢i <6 <0:¢;, Vi € A, (23h)
0; <6, <0, Vi € A, (23i)
vv) € B, Vi, j) € P, (23j)
¢ €{0, 1}, Vi € A, (23k)
zij € {0, 1}, V@i, j) e P. (231)

This formulation is nonconvex due to the velocity constraint, which is nonconvex quadratic
(Eq. 6). This results in a MINLP formulation which is challenging to solve and does not scale
easily. Coefficients yl.l/., ¢>f j and yl.’; , ¢lf‘/. (present in Eq. 14) can be pre-processed based on

the sign of X;; and ¥;;. Finally, 13 represents the bounds for the velocity variables (vl?‘j, vi)}).

2.3 Trajectory recovery
In this study, we consider a simple trajectory recovery model in which deviated aircraft

perform a second maneuver to change their heading or speed to move towards their target
point. This trajectory recovery model was first introduced in [28], and we build on this
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(2, 9i) (%, 9i)
Fig. 4 Calculation of the recovery angle 9{ . The segment in blue corresponds to the avoidance stage, while
the segment in red corresponds to the trajectory recovery stage. The segments in green are the projection of
trigonometric functions in a right triangle. The initial position is denoted (%;, y;), the point of recovery where
the aircraft switches from its avoidance trajectory to its recovery trajectory is (xl.r , ylf’ ) and the aircraft target
position is (¥;, y;). (Color figure online)

framework to develop a penalty-based approach. We next recall the main components of this
trajectory recovery model.

Let (X;, y;) be the coordinate of the target point of aircraft i, whose second maneuvers
are performed to compensate the deviation performed during the avoidance stage. The speed
maneuver ¢" is simply defined such as the aircraft are returning their velocity magnitude to
its nominal value, i.e. g/ = 1. For the heading changes, the deviation angle (also defined
as the recovery angle, is the heading change maneuver required to compensate the initial
deviation) is based on the time each aircraft moves from its avoidance trajectory towards its
target point. For a given aircraft i € A, its recovery trajectory is defined as: p; () = [x; +
qi Ui cos(@ +0)t; +0; cos(é\i)t, Vi +qiv; sin(é; +0)t; +0; sin(é;)t]T, where #; corresponds
to the recovery time, i.e., the time in which the aircraft changes from its avoidance trajectory
to its trajectory recovery (see Fig.4). Hence, the deviation angle 6] can be calculated as:

di' (i) Sin(9i))

d! (t;) @4

0] (t;) = arcsin (

where the df'(;) (see Eq. (25)) corresponds to the distance flown during the conflict

avoidance stage (from the initial position until the aircraft reaches #; and changes to trajectory

recovery) and d; (t;) (see Eq. (26) to the distance flown during the recovery stage (from the

time #; where starts its trajectory until it reaches its destination point (¥X;, y;)) (see Fig.4). If
the aircraft did not change its heading angle, the recovery angle is not calculated.

40 (1) = @ = ¥ @) + G — y(@)2 Vi€ A, (25)

Ay (t) = (el — %02 + ((6) — )%, Vi € A, (26)

In the avoidance stage, the core idea is to compare the distance between each pair of aircraft
and derive time-independent expressions for all instances and impose them as constraints
simultaneously. However, the same cannot be achieved when avoidance and recovery are
calculated simultaneously. This is because the aircraft recovery trajectories are a function of
the time when aircraft perform their recovery maneuver (#;). It is evident that this expression
is nonlinear with regard to speed and heading variables. Therefore, all the aircraft motion
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during trajectory recovery will depend explicitly on time, making it challenging to use the
avoidance model described beforehand.

Given this context, it is expected that some simplification level is required to make any
formulation using mathematical programming viable. One of these simplifications was imple-
mented by [28], where the authors implemented a naive approach for trajectory recovery. It
comprises a two-stage algorithm where avoidance and recovery are solved sequentially.

In this algorithm, the maneuvers determined during the avoidance stage are compensated in
the recovery stage, which means that all maneuvers performed in the recovery are intended
to redirect the aircraft towards its target destination. The algorithm preemptively uses the
recovery stage to determines how costly the deviation is in terms of speed and angle applied.
This way, the trajectory recovery can compensate for the cost during the avoidance stage.
Another characteristic of this formulation is that recovery time is discrete. This reduces the
feasible region and makes the options for trajectory recovery a limited, finite set. Based on
those characteristics, this formulation can solve small to more significant instances (up to 30
aircraft) in a reasonable amount of time. More details can be found in [28].

The main drawback of this formulation is the lack of anticipation of the recovery costs at
the avoidance stage. As both stages are solved separately, and each stage is solved only once,
the solution obtained after solving both stages is myopic. This is not a significant issue for
small instances due to the small amount of aircraft, but it becomes concerning in medium
to large instances. As the number of aircraft and conflicts increase, the naive approach of
[28] is expected to lead to weak solutions that do not anticipate recovery costs in designing
aircraft trajectories. To explore the situation where the avoidance takes the recovery costs
into account, we propose an alternative version of such an algorithm where the total cost
is optimized throughout an iterative algorithm by projecting the cost of recovery operations
into the avoidance stage to obtain non-trivial solutions (i.e. solutions that do not take into
account any recovery cost. We next explain this algorithm in detail.

Each aircraft must perform opposing maneuvers during trajectory recovery to nullify any
deviation that was performed during the avoidance stage. The goal is to guarantee that all
pairs of aircraft are separated throughout the recovery stage. Since the separation condition
in Eq. (14) is based on linear motion, we need to identify at which time each aircrafti € A
will perform its recovery maneuver, i.e. before and after its recovery time #;. We denote A;
as the avoidance trajectory of aircraft i and R; as its recovery trajectory. Given a pair (i, j)
of aircraft, we need to ensure that aircraft are separated during all pairwise trajectory stages,
denoted A;Aj, A;R;, R;Aj and R; R;. Observe that separation for the stage A; A; is already
ensured by the solution of Model 1. If aircraft i and j recover at the same time, then aircraft
would directly transition from A; A; to R; R;. Otherwise, if i (resp. j) recovers before j
(resp. i), then A; A; will transition to R; A (resp. A; R;) before transitioning to R; R;. We
discretize aircraft recovery times to avoid a nonlinear model (due to trigonometric functions
and quadratic terms) and, therefore, obtain a tractable formulation. Let 7 be the set of time
periods available for recovery. We require:

t; € {16,26,...,|75}, 27

where § is the length of time periods. Abusing notation, we redefine the separation condition
expressed in Eq. (11) as: g;;(m, n) > 0 and ti‘;‘i“(m, n) < 0 where the pair (m, n) indicates
the time period indices of recovery times #; and ¢;, respectively (for all cases m < n.). Let
Q2x,x; be the set of conflict-free pairs of recovery times for aircraft i, j € A where X;
represents the state of the trajectory of aircraft i, i.e. A; or R;; and X ; represents the state
of the trajectory of aircraft j, i.e. A; or R;. This set can be specified into three different
sets corresponding to the three different states during the recovery stage. The set Qg,g; is
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fij) ¢

min
£

Fig.5 Illustration of f;;(¢) for a configuration with g;; < 0 and t;‘,?i“ > 0. 7;; represents the start time of the
conflict

defined as:
) .
Qrir; ={m,n) € T~ : gr;r;(m,n) = 0V gz (m,n) < 0}, (28)
where t%il’gj corresponds to the time of minimum separation between aircraft i and j
in their recovery trajectory. For the states A; R; and R;A; an extra condition is required.
Consider the state A; R;: if the segment of its trajectory corresponding to A; and R; are in
conflict but aircraft i turns into recovery prior to the start of this conflict, then no conflict
will occur. This is illustrated in Fig.5 where 8AR; < 0 and TA;R; > 0. Let TAR, (t;) be the
smallest root of g, r ;= 0 if j recovers at time ¢;. If aircraft i recovers prior to t4; g ; (),
ie.t; < TaR : (tj), then the conflict will be avoided. Accordingly, we define:

Quar; = {0m,m) € T2 gary(n) = OV (4T () <OV m < Tap, (0}, (29)

Qra; = {0m,m) € T2 grya (m) 2 0V IR (m) <OV n < tga,(m)}). (29b)

Let p;;, be a binary variable equal to 1 if aircrafti € A recovers at time period m € 7 and
0 otherwise. To track the states of aircraft pair (i, j) which are activated, we introduce two
binary variables «;; and B;;. Those variables are used to identify whether t; < ¢; (B;; = 1)
which activates state R; A, orif t; > t; (a;; = 1) which activates state A; R;. Variables «;;
and B;; are defined via the constraints:

1 -
aij = ﬁ( Y moim = npjn), Vi, j)eP, (30a)
meT neT
1 -
Bij = ﬁ(z npju— Y mpim), V@, Jj)eP, (30b)
neT meT
@i+ Bij <1, v, j) eP. (30c)

We use the following constraints to exclude conflicting trajectories from the feasible set.
Observe that states A; R; and R; A; are conditional on the recovery times of #; and ¢; and
thus the corresponding constraints are only active if i and j do not recover at the same time
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period. Specifically, if #; = ¢;, then the left-hand sides of constraints (30a) and (30b) are zero
and the separation conditions (31a) and (31b) for the intermediate states A; R; and R; A ; are
relaxed since «;; = B;; = 0 is feasible.

Pim + pjn <2 = Bij, V(@i,j) € P, (m,n) & QaR;, (31a)
Pim + pjn <2 —ajj, V(i,j) €P,(m,n) ¢ Qpia;, (31b)
Pim + pjn < 1, V(i,j) € P, (m,n) & Qp;g;- (lo)
Aircraft are assigned a recovery time via the constraint:
Y pim=1, VieA (32)
meT

The second stage aims to identify the optimal time for aircraft to recover towards their
target position. Different from [28], we adapted the objective function used in the avoidance
model (in Model 1) as an aircraft-based coefficient a;, for each i € A:

ai = (1 —w)(1 — g)* + wb? +rc&i, Vi€ A, (33)

For the recovery stage, we propose minimizing the total weighted recovery time, which
accounts for maneuvers applied in the avoidance stage and aircraft recovery times:

Z Z aipim[;ia (34)
ieAmeT

this expression comes from the region enclosed between the nominal trajectory and the
deviating trajectory (as seen in Fig. 4) during the avoidance stage (i.e. the region formed by
the lines describing the nominal and avoidance trajectories), and it is quadratic in tiz. The
trajectory recovery formulation is summarized in Model 2, which is an MIQP (Mixed Integer
Quadratic Programming).

Model 2 (Trajectory Recovery)

Minimize Z Z a; p,-mti R

icAmeT
Subject to:
aijz%(mem—ann), V@, j)eP,
meT neT
Bij = %( anjn - Z mPim>, V@, j)eP,
neT meT
a;j +Bij <1, V(i,j) eP,
Pim + pjn <2 — Bij, Vi, j) €P,(m,n) ¢ Qar;,
Pim + Pjn <2 — o, V(i,j) € P,(m,n) ¢ Qr;a;,
Pim + Pjn < 1, Vi, j) €P,(m,n) ¢ Qprr;,
Z oim =1, Vi€ A,
meT
pim € {0, 1}, Vie A meT,
a;j, Bij € {0, 1}, v, j) eP.
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2.4 Penalty-based conflict resolution and trajectory recovery algorithm

The main idea behind the proposed penalty-based approach is to capture the recovery cost
during the avoidance stage. Therefore, its goal is to preemptively consider the cost of the
avoidance stage by anticipating the cost of trajectory recovery. It attempts to construct an
optimized trajectory across both stages, representing a balance between optimizing avoidance
and recovery. In this penalty-based approach, the solution of the recovery stage is used as a
preemptive cost in the avoidance stage. In this case, the algorithm aims to find a trade-off
between the deviation costs incurred during the avoidance and recovery stages. Let TC; be
the total cost per aircraft defined as the combined cost of avoidance and recovery.

TC = (1 —w)(1 —g)* +wb? + Al + Mt} Vi€ A (35)

where X, (> 0) is the weight for the recovery time component.

Therefore, the objective function in the avoidance stage is modified to account for the
anticipated cost of trajectory recovery. Let r; be an algorithmic parameter used to account
for the expected recovery cost of each aircraft i € A at the avoidance stage. This parameter
is updated before re-solving the avoidance problem based on the optimal solutions of the
previous avoidance (¢* and 0*) and recovery (¢*) stages. For each aircrafti € A, we define:

ri =1 —w)(1 —gH* + wO) + A (1)) (36)

where g*,0*, and 7 correspond to the optimal speed deviation, heading angle deviation and
recovery time from a previous iteration.

By adding this expression into the avoidance stage, we aim to account for the impact
of recovery costs within the avoidance stage. This approach aims to penalize the control of
aircraft in the avoidance stage proportionally to their anticipated total trajectory deviation.
Thus, the objective function in the avoidance stage can be rewritten as:

min " w67 + (1 — w)(1 — g0)* + & (g +17). (37)
icA
The stopping criterion is based on the variation of the global total cost between two
consecutive iterations, i.e.:

ATC =) TC} —TC!™, (38)
icA

where n corresponds to the index of the iteration. If the value of AT C is below a predefined
threshold, the algorithm stops; otherwise, the recovery cost is updated, and the algorithm
proceeds. This means that the algorithm reaches a compromised solution, where both avoid-
ance and recovery are minimal, but not trivial, and both stages are equally considered in the
optimization process. Instead of determining a myopic solution for the avoidance stage, i.e.
where aircraft perform minimal deviations without considering trajectory recovery costs, the
algorithm aims to find a trade-off such that recovery costs are anticipated at the avoidance
stage.The optimal solution obtained using the algorithm is also a solution that the penalty-
based approach cannot further improve.

The proposed iterative approach is summarized in Algorithm 1. The algorithm starts
by initializing the algorithmic parameter r; = 0 for all aircraft and solves the first-stage
problem (conflict avoidance) using Model (1). The obtained first stage solution is then used
to determine the sets 2 4, R Q AjR; and Qp, R, based on Eqs. (28) and (29). The second stage
(trajectory recovery) is then solved to obtain aircraft recovery times using Model (2). The
combination of the first- and second-stage solutions is used to evaluate the total cost of each
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aircraft (7' C;) using Eq. (35). The best feasible solution is updated if the corresponding global
total cost TC = )", 4 TC; is lower than the incumbent. If the variation of the global total
cost over two consecutive iterations A7 C is less than a predefined threshold, the algorithm
stops. Otherwise, the algorithmic parameter r; is updated based on the last solutions of the
first- and second-stage problems and the previous steps are repeated. If a time limit is attained
while solving one of the stages, the best feasible solution is used to progress the iteration.

Algorithm 1 Penalty-based algorithm for the Conflict Resolution Problem with Trajectory
Recovery

Require: A,0,9,4,7.0.0,¢

Ensure: ¢*, ¢*,0*,t*, TC

1: TC < +o00

2:r < 0,Vie A

3: CONVERGED < False

4: while CONVERGED = False do

5:  q,0,¢ < Solve Stage 1 - Avoidance using Model (1)
6:  if Infeasible then

7 return INFEASIBLE

8 end if

9 Calculate Sets €24, Rj> QajR; and Qp, R; according to Egs. (28)—(29)
10: ¢ < Solve Stage 2 - Recovery using Model (2)

11:  if Infeasible then

12: return INFEASIBLE
13:  else

14: Update TC

15: <

16: q* < q

17: 0* <0

18: t* <t

19: Calculate ATC

20:  endif

21:  if ATC < € then

22: CONVERGED <« True
23:  else

24: ri < wo? + (1 —w)(1 — g;)% + r?
25:  endif

26: end while

3 Numerical results

The experimental framework is introduced in Sect. 3.1. A detailed analysis of four instances is
presented in Sect.3.2. A sensitivity analysis on model parameters in conducted in Sect. 3.3.
The computational performance of the proposed penalty-based approach is examined in
Sect.3.4.

3.1 Experimental framework
We test the performance of the proposed mixed-integer formulations and algorithm using four

benchmark problems from the literature: the Circle Problem (CP), the Flow Problem (FP), the
Grid Problem (GP) and the Random Circle Problem (RCP). The four types of benchmarking

@ Springer



Journal of Global Optimization

(a) CP-T7: circle problem with 7 aircraft (b) FP-5: flow problem with 5 aircraft (in
each stream)

(c) GP-8: grid problem with 8 aircraft (in (d) RCP-10: random circle problem with 10
each stream) aircraft

Fig. 6 Examples of benchmarking instances for the Circle Problem (CP), Flow Problem (FP), Grid Problem
(GP) and Random Circle Problem (RCP). All of the instances were also used in [21]

instances are illustrated in Fig. 6. The CP consists of a set of aircraft uniformly positioned
on a circle heading towards its centre. Aircraft speeds are assumed to be identical; hence,
the problem is highly symmetric (see Fig.6a). The CP is notoriously difficult due to the
geometry of initial aircraft configuration and has been widely used for benchmarking CD&R
algorithms in the literature [13, 16, 20, 23, 29]. CP and RCP instances are named CP-N and
RCP-N, respectively, where N is the total number of aircraft. While CP instances are highly
symmetric, the RCP instances have each aircraft randomly and independently moving towards
the centre of the circle with a unique initial heading and speed configuration. If a specific RCP
instance is examined, it is referred to by its unique identifier ID and the name RCP-N-ID. For
FP and GP, they are derived from [19], who formally introduced two additional structured
problems which aim to represent more realistic air traffic configurations. The FP consists of
two streams of aircraft separated by an angle « and anchored on the circumference of a circle.
In each stream, aircraft are separated by at least 5 NM from each other. The GP consists of
two FP instances separated by 15 NM diagonally. In our experiments, on each stream of
aircraft in FP and GP instances, aircraft are organized in linear streams initially separated
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by 15 NM. FP and GP instances are named FP-N and GP-N, respectively, where N denotes
the number of aircraft per stream. For all instances, we used « = 7. For reproducibility
purposes, all formulations and data used for testing are made available online at the public
repository https:/github.com/acrp-lib/acrp-lib.

For all tests, a speed regulation range based on the subliminal speed control [— 6%, + 3%]
is used, and the typical heading control range [— 30°, 4+ 30°] is also used. For the weight,
we use w = 0.5 and A, = I in the objective in Eq. (33). This value was selected such that
both heading and speed control terms were of a comparable order of magnitude, emphasizing
penalizing heading control. For stage 2, a total of |7| = 15 time periods are used, with a
step of 6 = 2 min. To solve avoidance, the algorithm used was derived from the constraint
generation algorithm implemented by [21] Disjunctive, and for the recovery stage, the model
used is presented in Model 2. Both are implemented with CPLEX Python API and a time limit
of 5min per solving and 15 min per instance.

The proposed approach is compared to the algorithms presented by [28]. Those methods
are respectively referred to as ExactNaive and GreedyNaive Recovery. The first method
corresponds to a similar formulation of the method presented in this paper: it is the first
iteration of Algorithm 1 where the avoidance and recovery stages are each solved only once.
The second is a heuristic-based trajectory recovery procedure that iterates over all time steps
and uses a priority list to decide which aircraft can be recovered at each time step. The priority
list used is based on r; values (36). The algorithm first sorts aircraft accordingly and iterates
over time. At each time, the algorithm iterates over the sorted list of aircraft and checks if
each aircraft can be recovered at the current time. The process is repeated until no aircraft
can recover at the current time. The proposed algorithm has a worst-case time complexity of
O(|T||A]%). Details of our implementation of both benchmarking algorithms can be found
in [28], and an example of their solution can be found in Fig. 7. Those models were slightly
modified to be comparable to the algorithm presented in this paper. Specifically, the control
variable ¢; is introduced in the avoidance stage. Since the solution methods presented in [28]
only solve each stage a single time, they are comparable to the first iteration of Algorithm
(1) if all parameters r; are initialized to zero.

3.2 lllustration

In this section, we illustrate the proposed two-stage iterative algorithm. We display the optimal
solution obtained for CP instances with eight aircraft and RCP instances with 20 aircraft. In
Fig. 7 using Algorithm 1, dashed grey lines represent initial aircraft trajectories, green lines
represent the avoidance trajectory of stage 1, and orange lines represent recovery trajectories
of stage 2 using Model 2.

We compared the solutions from the penalty-based approach (in green and yellow) against
the solution from the only avoidance separation (as presented by [21]) (in red). The figures
show that the effect of the two computational stages imposes a larger deviation in the avoid-
ance stage to guarantee a feasible trajectory recovery.

In CP-8, we observe that Algorithm 1 trades a larger deviation in the avoidance stage to
obtain an earlier recovery time. In RCP-10-1, we can observe those deviations even more
clearly. In addition, it is shown that only a few aircraft have their trajectories affected by
minor deviations, which would be sufficient for guaranteeing separation conditions instead of
deviating all aircraft (as shown inred). For RCP-20 and RCP-30 (see Fig. 10in “Appendix A”),
there are more aircraft to be altered, but overall, they show the same behaviour: more aircraft
with higher avoidance costs and reduced recovery costs, with overall cost improved.
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Fig.7 Examples of two instances
used to benchmark our
formulation. For all figures, grey
lines represent their nominal
trajectory, orange lines represent
the avoidance trajectory, and
green trajectories correspond to
their recovery. For those results
are using special bounds for
speed ([0.96,1.03]) and for
heading angle([ =%, % 1). (Color
figure online)
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Fig.8 Sensitivity analysis on the preference weight A, in the objective function Eq. (22). For all figures, ¥4
represents the total speed and heading deviation defined as ) ;¢ A= qi)2 + 9i2 (in red) and X; represents
the total recovery time defined as ) ;o A ti2 (in green). All instances tested here are CP-4 and RCP-10. (Color

figure online)

3.3 Sensitivity analysis

To quantify the impact of the preference weights A; and A in the proposed total cost function
Eq. (35), we conduct numerical experiments on one instance of each of the four types of
benchmarking instances for varying values of those parameters individually. This experiment
focuses on the typical heading control range [— 30°, 4+ 30°]. Our goal is to show that by
varying those preference weights in A, € 0, I[ and A; € ]0, 1[ the decision-maker can
control the desired level of trade-off between the recovery time and total deviation. Recall
that in the total cost function (37), A, is the coefficient of ; and the total cost function has
a minimal value when ¢; = 0; therefore, one can expect that increasing A, will tend to
penalize the number of aircraft controlled and therefore decrease the recovery time. On the
other hand, increasing the value of A; will tend to penalize the recovery time and, therefore,

lead to potentially a greater total deviation of the aircraft.

This behaviour is confirmed in our numerical experiments. Specifically, we solve the
instances CP-4 and RCP-10-3 for A;, Ay = 0.1, ..., 0.9 in steps of size 0.1, i.e. for a total of
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Fig.9 Sensitivity analysis on the preference weight A; in the objective function Eq. (22). For all figures, X,
represents the total speed and heading deviation defined as ) ;¢ 4 (1 — q,‘)2 + 0[-2 (in red) and %; represents

the total recovery time defined as ) ;¢ 4 tiz (in green). All instances tested here are CP-4 and RCP-10. (Color
figure online)

9 values per instance. Each parameter is changed separately and independently, which means
that when one parameter is changing, the other remains at a fixed value (in this case 0.5). All
instances are solved using Algorithm 1. The change in the total deviation X; and the total
recovery time ¥; are summarized in Figs. 8 and 9. Figure 8 shows the behaviour of CP-4 and
RCP-10-3 when A is changed: using the proposed objective function, the decision-maker
can control which maneuver is prioritized by scaling up or down the preference weights A,
accordingly. Higher values of A; will minimize the total deviation, while smaller values of
A¢ will prioritize recovery time. We use A; = 0.25 in the numerical experiments presented
in the remainder of the paper. We find that increasing A, monotonically decreases the total
deviation and monotonically increases the recovery time for all four instances tested. For A,
(in Fig. 9), higher values lead to the minimization of recovery time and bigger deviation while
increasing A; leads to smaller deviation in heading angle and speed while larger recovery
time. We use A; = 0.25 in the numerical experiments presented in the remainder of the
paper. For the parameter w, we are using the value w = 0.5 based on the sensitivity analysis
presented in [21].
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3.4 Performance of the penalty-based conflict resolution and trajectory recovery
algorithm

The following tables represent the results for all instances. In the header, there are four groups
of columns; the first group refers to the content of each instance: the first column |.A| is the
number of aircraft in each instance, and 7. is the number of conflicts. The second group
refers to the avoidance stage: Obj. is the objective function; Gap (%) is the optimality gap;
Time(s) is the runtime in seconds, followed by total deviation in terms of |1 — ¢; |, |6;| and ¢;,
respectively. The third group contains the results from the recovery stage using Model 2. It is
reported the average recovery time TaT A‘ Y icA ti among all aircraft mm t;. All those values are

reported after the last iteration. The fourth group reports the algorlthm s overall performance:
Iter. reports the number of iterations, and Time (s) reports the overall runtime in seconds (s).
We also report the total cost in the first iteration 7C? and in the last iteration 7C". The
gap tolerance was 5%. Table 1 summarizes the results for CP instances, while Tables 3, 5
and 7 for the FP, GP and RCP instances, respectively. For RCP instances, averages over 100
instances are provided, and the standard deviations are presented in parenthesis.

In the results for CP instances in Tables 1 and 2, it is expected that all the aircraft are
moving towards the centre. In terms of the objective function, its value combines all three
variables: speed change, heading angle and recovery time. However, due to their differences
in magnitude, ) ;. 4 ¢; is the biggest component of the objective value.. It is consistently
observed that one aircraft can remain in its initial condition in each instance. In most instances,
we observed that the objective function is roughly equal to the number of aircraft present in
that instance minus 1. This means that all other aircraft changed their trajectory from nominal
while one remained as it was. This line up perfectly with the algorithm. It is more costly to
alter all aircraft than only altering a few with larger deviations in each one. Such outcomes
differ considerably from the results using naive avoidance, where the global solution would
imply that all aircraft need to perform some maneuvers. In instances with ten or more aircraft,
there are only slight deviations. Similarly, the variation in the heading angle is considered
negligible for smaller instances. However, it does not increase proportionally with the number
of conflicts. This observation shows that heading changes are used sporadically.

Moreover, the results for the penalty-based approach show that only a small amount of
aircraft is required to be controlled, but the observed total deviations are more significant
than in the naive approach. In terms of runtime, all instances with 12 aircraft can be solved
within the time limit. In the recovery stage, the average recovery time does not increase with
the number of aircraft (around 0.32h on average), with the minimum recovery time around
5min while the maximum peaks at almost 1h. For all instances with 12 or more aircraft,
the algorithm could not find a solution within the time limit. Most instances can be solved
within the time limit for recovery time. However, for the denser instances, the time limit was
reached during the avoidance stage, compromising the final solution after the recovery stage.

The algorithm only requires up to 3 iterations to obtain a solution within the convergence
criterion used in terms of iterations. In comparison with the benchmark in Table 2, we can
conclude by the TC value that the speed variation is relatively smaller and the angle deviation
is overall larger compared to both ExactNaive (from [28]) and GreedyNaive (from [21]). This
comparison can be verified by comparing the deviation values reported in Table 2 between all
three models tested. This means that the recovery time is also considerably larger (in terms
of value compared to those reported by the ExactNaive algorithm in Table 2). This is mainly
due to the trivial solutions where the main focus is to solve the conflict as it comes without
any consideration relating to the recovery (as it is done in the iterative algorithm). Another
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observation (seen in Table 4) is that the recovery strategies presented in the ExactNaive and
the GreedyNaive methods always provided a strategy where the recovery time was slightly
higher for the latter and considerably higher for the former. This solidifies that using the
recovery cost as a preemptive measure contributes to better performance and usage of the
airspace configuration.

The results for FP instances are presented in Table 3. In the avoidance stage, the objective
function is directly related to the number of conflicts in each instance, and it shows that
it can be approximated by |.A| — 2. Similarly to the CP instances, the objective function
values are a combination of the number of aircraft which performed a maneuver, speed and
heading changes. For FP instances, these values largely amounted from the )", 4 &;. Speed
change and angle deviation have a negligible contribution to those values. Due to the initial
configuration of the aircraft in these instances, larger angle deviations are required to avoid
conflict. This is justified by the higher values of ), 4 16;] in comparisonto ) ;. 4 |1 — ¢;|.
The runtime for the avoidance stage is also quite small, with less than 40 s for any instance. In
the recovery stage, the average recovery time increases with the number of aircraft (around
0.55h on average), with the minimum recovery time around 20 min (as seen in Table 3, while
the maximum peaks at almost 1 h. These values are justified by the fact that all aircraft must
finish their routes at the same point (however, at different time intervals). In this case, aircraft
in the leading position in each stream have small deviations, while any aircraft towards the
end of the stream has more complex trajectories to avoid conflict with any aircraft ahead of
them (it requires a combination of speed and angle in order to avoid them). For recovery
time, most instances are solved within the time limit, but for the more prominent instances,
the obtained solution in the avoidance stage and consequently in the recovery stage time out.
The algorithm only requires up to 4 iterations to obtain a solution within the convergence
criterion used in terms of iterations. In comparison with the benchmark in Table 4, we can
conclude that the penalty-based offers the best cost (total and per aircraft) for all instances.
However, it has a higher demand in terms of runtime. Because of the lack of symmetry, those
instances do not allow a more balanced arrangement of maneuvers among the aircraft, which
leads to higher averages of TC values (compared to CP instances). In addition, the iterative
algorithm allows for those maneuvers to be refined further from the original configuration,
which is unavailable to the other two strategies. By each iteration, each maneuver (either
speed or heading changes and recovery time) can be recalculated in order to find a solution
that minimizes total costs. Another observation is that the recovery strategies presented in
the ExactNaive and the GreedyNaive methods always provided a strategy where the recovery
time was slightly higher for the latter and considerably higher for the former.

In Tables 5 and 6, all the remarks made about FP instances can be further extended to
GP instances. Especially since the trends observed in the former are even more evident in
the latter. One important observation is that even though GP instances have a considerably
larger number of conflicts, their runtime and total cost do not increase monotonically with
the number of aircraft and the number of conflicts.

The results for RCP instances are presented in Table 7. For the avoidance stage, the
objective function reflects the number of aircraft required to be separated. As indicated by the
objective function values, which are at 2.16 for RCP-10, 6.66 for RCP-20 and 12.6 for RCP-
30, which values are very close to the values obtained by ), 4 &;. Regarding speed, most
aircraft do not perform relatively large deviations. The values are close to the nominal value,
with only 0.02 for RCP-10, 0.10 for RCP-20 and 0.39 for RCP-30. For heading changes, the
values are small, reflecting that most aircraft do not perform any deviation in heading either:
0.02 for RCP-10, 0.12 for RCP-20 and 0.40 for RCP-30. However, compared to the heading
deviation obtained using the naive approach, it is clear that the heading deviation in that model
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is considerably smaller and that most of the total deviation is caused by speed changes. The
opposite behaviour is observed here. The runtime for those instances is reasonably short,
and instances with up to 30 aircraft can be solved in less than 10s. Compared to the naive
approach, which provided balanced solutions with equal contribution from speed and heading
control, the results from the penalty-based approach state that speed and heading control can
be kept to their minimum.

Finally, the optimality gap is negligible in all instances. In the recovery stage, the run-
time increases considerably with the number of aircraft given that with more aircraft, the
number of alternative routes to choose an optimal from increases drastically: up to 2.14 s for
RCP-10, 259s for RCP-20 and time out for 100% of the instances under 5min of the time
limit. Regarding the number of iterations, RCP-10 instances and RCP-20 instances require
up to 4 iterations to achieve convergence while solving RCP-30 instances; only up to two
iterations are executed due to the time limit. Compared with the benchmark methods (i.e.
naive approach), the results in Table 8 show that the recovery time is significantly larger than
the values obtained via the penalty-based algorithm. On the other hand, the runtime observed
by the naive approach is relatively small, which highlights the computational trade-off at
stake.

4 Conclusion

Findings are summarized in Sect. 4.1 and future research directions are discussed in Sect.4.2.

4.1 Summary of findings

A new mixed-integer formulation and a penalty-based algorithm for the aircraft conflict
resolution problem with trajectory recovery are proposed. We solve aircraft collision avoid-
ance considering speed and heading controls, as well as binary aircraft selection variables.
This is incorporated into an iterative two-stage algorithm that incorporates the projected cost
of recovering aircraft to their target destination into the avoidance stage. The performance
of this approach revealed that by echoing the cost associated with trajectory recovery, the
avoidance stage decisions could be modified to minimize preemptively the overall cost of air-
craft trajectory deviations. On average, a few iterations are sufficient to obtain improvements
compared to naive approaches where more significant deviations in the avoidance stage are
required but compensated with an earlier recovery time in the recovery stage. This reveals a
trade-off between collision avoidance and trajectory recovery operations. The performance
of the Penalty-based algorithm shows that the number of aircraft required to be maneuvered
is reduced compared that of naive approaches. While the naive approaches provide more
balanced solutions in terms of maneuvers across aircraft, they are also more demanding, i.e.
most, if not all, aircraft are required to perform at least one maneuver. The Penalty-based
algorithm developed in this study presents an alternative solution where fewer aircraft are
controlled with higher deviations, which is expected to facilitate air traffic control operations.

4.2 Future research and perspectives
The most significant limitation in the iterative two-stage algorithm is conflict avoidance

and trajectory recovery decomposition. Although this is a common practice in mathematical
programming, there is no guarantee of the quality of the solution. Ideally, a global solution
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should be created by jointly optimizing both stages in a unified formulation. The nonlinearity
and complexity of such formulations heavily challenge this. Therefore, further research is
needed to model this problem more simply and efficiently. In addition, the cost of recov-
ery is projected into the avoidance stage throughout the iterations. Alternatively, stochastic
optimization methods can be used to determine the expected cost of recovery maneuvers
already incorporated in the avoidance stage. Finally, the discretization of any variable is a
limitation and modelling recovery time as a continuous variable may help reduce the total
cost of trajectories.

Further testing is required to fully assess the impact of the control variables on solu-
tion quality. Notably, quantifying the impact of first-stage formulations with non-discretized
heading changes and second-stage formulations continuously is critical to evaluate the cost
of maneuver discretization. Both formulations presented here are deterministic, where no
uncertainty is considered. An alternative formulation could consider the aircraft conflict and
resolution problem under uncertainty where weather effects and measurement errors may
affect the aircraft’s speed. Such trajectory prediction uncertainty would also affect trajectory
recovery operations, thus leading to a richer modelling framework capable of accounting for
perturbations and measurement errors.

A Extra figures

See Fig. 10.
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Fig. 10 Examples of two more
instances used to benchmark our
formulation. For all figures, grey
lines represent their nominal
trajectory, orange lines represent
the avoidance trajectory, and
green trajectories correspond to
their recovery. For those results
are using special bounds for
speed ([0.96,1.03]) and for
heading angle ([, % 1). (Color
figure online)

(b) RCP-30-2
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