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This paper deals with an unrelated parallel machine scheduling problem with the objective of minimizing
the makespan. There are machine-dependent and job sequence-dependent setup times and all jobs are
available at time zero. This is a NP-hard problem and a set of dominance properties are developed includ-
ing inter-machine (i.e., adjacent and non-adjacent interchange) and intra-machine switching properties
as necessary conditions of job sequencing orders in an optimal schedule. As a result, by applying these
dominance properties for a given sequence, a near-optimal solution can be derived. In addition, a new
meta-heuristic is introduced by integrating the dominance properties with genetic algorithm to further
improve the solution quality for larger problems. The performance of this meta-heuristic is evaluated by
using benchmark problems from the literature. The intensive experimental results show that GADP can
find all optimal solutions for the small problems and outperformed the solutions obtained by the existing
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1. Introduction

In most scheduling problems, the setup times are either
neglected or assumed to be part of the processing times. This
assumption is acceptable when the ratio of the setup time to
the processing time is small. However, in the make-to-order
production environment the role of the setup time cannot be
neglected because of the frequent changeovers and large amount
of setups. Negligence of setup time leads to unrealistic results,
that is, the resulting schedules are not informative any more.
Applications for parallel machine scheduling with setup are
common in many industries including painting, plastic, tex-
tile, glass, semiconductor, chemical, and paper manufacturing
(e.g., Guinet and Dussauchy [20]; Chang et al. [5,11] Franca
et al. [15]; Radhakrishnan and Ventura [36]; Kurz and Askin
[25]; Pinedo [34]; Randhawa and Kuo [29]; Zhang and Wu
[40]).

The unrelated parallel machines scheduling problem (PMSP)
is the scheduling of n jobs available at time zero on m unre-
lated machines (Rm) to minimize the makespan, Cmax. If the jobs’
processing times are dependent on the machine assigned and
there is no relationship among these machines, then the machines
are considered unrelated. In addition, machine-dependent and
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sequence-dependent setup times, i.e., S, for jobi sequenced before

j on machine k, are considered. The setup times are sequence-
dependent as their amounts depend on job sequence. They are also
machine-dependent because each machine has its own matrix of
setup times and each machine is not exactly identical to each other.
The problem will be referred to as Ry, /Sijk/Cmax. The basic identical
PMSP Pp;||Cmax is NP-hard even when m =2 according to Garey and
Johnson [16]. Since R /Sjjk/Cmax is a generalization of the former
problem, and then it is also NP-hard.

Recently, meta-heuristics are proposed to solve different kind of
machine scheduling problems as in Chang et al. [6-10], Chou et al.
[12], Hsieh et al. [21] and Connolly [13]. However, it is observed
that the convergence of genetic algorithm is slow. One way of
improving the convergence in genetic algorithms is to include
the knowledge from problem domain. In this research, dominance
properties are included in Meta-heuristics to further improve the
convergence. Dominance properties of the optimal schedule are
developed based on the switching of two adjacent jobs i andj. These
dominance properties are in the mathematic form which provides
necessary conditions for any given schedule to be optimal. For a
given schedule, by applying these DP in advance, we can derive
the best sequence between any two jobs i and j. In addition, the
operation of DP is very efficient.

The dominance properties obtain efficient solutions before the
meta-heuristics are carried out. Once the DP generates good initial
solutions efficiently, the meta-heuristics are able to converge faster.
It is true that DP needs additional computational efforts, but helps
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GA to converge faster so that meta-heuristics requires less number
of generations.

2. Literature review

State-of-art reviews on parallel machines’ research can be found
in Graves [19], and more recently in Mokotoff [32]. In addition,
Allahverdi et al. [1] presented a survey on scheduling problems
involving setup time’s constraints. While the focus of our review
will be limited to unrelated PMSP, it is important to note that many
papers addressed identical parallel machine scheduling with and
without setup consideration referring to recent researches by Dun-
stall and Wirth [14], Kurz and Askin [25], and Lin and Li [28].

Allahverdi et al. [1] has provided a good review about schedul-
ing with setup time. Picard and Queyranne [33], Asano and Ohta [3],
Brucker et al. [4], have developed branch and bound algorithms for
this type of problems. Liu and Chang [29] proposed a Lagrangian
relaxation-based approach. Martello et al. [39] proposed a mixed
integer programming model and heuristic algorithms. Kim and
Bobrowski [24] combined neural networks with some dispatching
rules. Tan et al. [39] applied four different methods in solving the
total tardiness minimization problem of the single machine with
sequence-dependent setup times. Missbauer [31] investigated the
topic about order release and sequence-dependent setup times.
Due to the complexity of the problem, finding optimal solutions
for large problems is very time consuming and sometimes com-
putationally infeasible. Developing heuristic algorithms to derive
near-optimal solutions becomes much more practical and useful.

Some authors have considered the use of meta-heuristic
approaches for unrelated PMSP. Kim et al. [22,23] developed heuris-
tics for the problem including a Simulated Annealing (SA) to
minimize the total tardiness with machine-independent sequence-
dependent setup times. Glass et al. [18] compared genetic
algorithms (GA), SA, and Tabu Search (TS) for Ry;||Cmax Without
setup times. The authors concluded that the quality of solutions
generated by GA was poor. However, a hybrid method that incorpo-
rated GA was comparable to performances by SA and TS. Srivastava
[38] presented effective TS for the same problem without setup
times and reported that TS can provide good quality solutions
for practical size problems within a reasonable amount of time.
Ghirardi and Potts [17] also addressed Ry||Cmax Where the heuris-
tic they used was an application of the Recovering Beam Search.
The authors reported that their algorithm produced good results
on large instances (up to 50 machines and 1000 jobs). Some
researchers developed exact algorithms for unrelated PMSP includ-
ing Liaw et al. [27] and Lancia [26] who developed branch and
bound algorithms to find optimal solutions for the problem without
setup times. The objective functions are the total weighted tardi-
ness and Cnpax, respectively. Martello et al. [30] developed lower
bounds for Ry ||Cmax based on Lagrangian relaxation, which showed
to be better than previous bounds. They utilized their results to
develop effective approximate algorithms.

The motivation for this paper comes from the scheduling prob-
lem in a real-world factory. There are many types of products
and the production of various types of products on the shop
floor requires different setup times in the changeovers. In the
past, researchers have spent much effort in solving the setup
time scheduling problems. This research will develop dominance
properties including inter-machine (i.e., adjacent and non-adjacent
interchange) and intra-machine switching properties as necessary
conditions of job sequencing orders in an optimal schedule. There-
fore, by applying these dominance properties for a given sequence,
a near-optimal solution can be derived. In addition, a new meta-
heuristic is introduced by integrating the dominance properties
with genetic algorithm to further improve the solution quality for
larger problems.

3. Problem definition

A mixed integer program (MIP) is formulated to find optimal
solutions for the unrelated parallel machine scheduling problems
with sequence-dependent times. Similar formulation was used by
Guinet and Dussauchy [20].

Minimize Cmax (M
subject to

n m
ZZx,»,j,k =1 Vj=1,...,n 2)
i=0 k=1
i#]

n n

> Xink— Y Xnjx=0 Yh=1,..n 3)
i=0 i=0
j#h j#h
Vk=1,..,m

m m
G=G+ in,j.k(si,j,k +pjK)+M (in,j.k - 1) (4)

k=1 k=1

Vi=0,...,n Vj=1,..,n

n
Zxo.j,k=1 Vk=1,..,m (5)
j=0

Xijik € {0’ 1} Vi=0,..,n, Vj=0,..,n, Vk=1,...m (6)
©=0 (7)
G=0 Vj=1,..,n 8)

where, C;: Completion time of job j, pj: processing time of job j
on machine k, S;;: sequence-dependent setup time to process job
j after job i on machine k, Sgj.: setup time to process job j first on
machine k, x;i: 1if job j is processed directly after job I on machine
k and O otherwise, Xgj: 1 if job j is the first job to be processed
on machine k and 0 otherwise, Sjpx: 1 if job j is the last job to
be processed on machine k and O otherwise, M: a large positive
number.

The objective (1) is to minimize the makespan. Constraints (2)
ensure that each job is scheduled only once and processed by one
machine. Constraints (3) make sure that each job must neither be
preceded nor succeeded by more than one job. Constraints (4) are
used to calculate completion times and to ensure that no job can
precede and succeed the same job. Constraints (5) ensure that no
more than one job can be scheduled first at each machine. Note
that there is no need for another set of constraints to guarantee
that only one is scheduled last on each machine because this is
guaranteed by constrains (5) in conjunction with (3). Constraints
(6) specify that the decision variable x is binary over all domains.
Constraints (7) state that the completion time for the dummy job
0 is zero and constraints (8) ensure that completion times are non-
negative. Optimal solutions for the problem then can be obtained
by solving the MIP software solver.

4. Derivations of dominance properties

We consider the problem of scheduling n jobs into unrelated
parallel machines and to derive the dominance properties (neces-
sary conditions) of the optimal schedule. In this section, we use
the objective function (Z(IT)) for the makespan of schedule II.
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Fig. 2. The interchange on the same machine (k).

In order to derive the dominance properties for schedule I1, we
consider interchanging two jobs on the same machine or on dif-
ferent machines to prove some intermediate results. Fig. 1 shows
a schematic diagram of a parallel machine schedule. [j]: The job is
at position [j], Pyjjjx): the processing time of the job at position [j]
on machine [k], Sjijjjjx): the setup time of the job at position [j] is
after the job [i] on machine [k], APjjjjx): the adjusted processing
time of the job at position [j] is after the job [i] on machine [k]. Thus,
AP(ijjjiig 1s actually equal to Pk plusSjiyjjik)- Ck, : the completion
time on kq, Gypi): the job set before job [i] on machine k, Gyyi;: the
job set between job [i] and job [j+ 1] on machine k, Gy4): the job
set after job [i] on machine k.

There are two conditions in exchanging jobs and they include
the intra-machine (two jobs are on the same machine) and inter-
machine (The exchanging jobs come from different machines). The
dominance properties of inter-machine and intra-machine are pre-
sented at Sections 4.1 and 4.2, respectively.

4.1. Inter-machine interchange

There are two cases to be considered within the inter-machine
interchange, and they are the adjacent exchange (see Fig. 2) and
non-adjacent exchange (see Fig. 3). The following lemma is for the
adjacent exchange.

Lemma 1a. When the following condition exists, the exchanged
schedule is better than the original one:
(APi_1jiik) = APGi-aygik) + (AP — APk

+ (AP 1K) — AP 1K) < O

Proof. Suppose we exchange jobiand job j in schedule [T which
are adjacent to each other on the same machine. After exchanging

BRI

M| 1 |5 vt [ 31 Pii]

Fig. 3. Exchanging job i and job j on the same machine.

these two neighborhood jobs, schedule Il is changed to I1y. From
Fig. 2, the jobs in the set Gy and Gy remain the same, whose
objective does not change. Thus, the completion time of Gy and
G'1[k) is shown as follows:

i—1
Gy = > _APla-tjiajie) = Gy O

a=1

Except for the Gy and G’y are not changed, the completion
time of the job sets Gy}, G'3k), G'2[k)> and G'spyg are listed in the
following.

Gapky = Gaprg + APk + APk + APk

n

G3jk) = Gapr + ZAP[a—luank]

a=j+2
Gopg = Grp + APk + APk + AP 11k

n

Gig = Ghpg + > APla1)falii
a=j+2

When it comes to calculate the difference before and after we
exchange the job i and job j, we subtract Iy with Iy, whose differ-
ence A is actually equal to G’k — G5k

A= Hy - Hx =G~ Carm
= (AP — APri-1yiik) + APy — APragitter) + (AP 11 — APGgj41k0)

As aresult, if the difference A is less than zero, the job i and job
j should be exchanged.

In term of non-adjacent interchange, the procedure is similar.
The dominance property of the non-adjacent interchange and the
derivation are shown below.

Lemma 1b. When the following condition exists, the job i and job j
are exchanged.

(AP — APpi—1gigiky) + (AP k) — APijgisaie))
+ (APG_ 1k — APG-1k)) + APk — APggjm) < 0

Proof. The objective of Gy and G'qp), is the same, so it will be
eliminated after we subtract ITy with ITx. The equation of Gy;) and
G'1[k] is shown as follows:

i—1
G = »_APla_1jialiiy = Gy O

a=1
Similarly with the Lemma 1a, the completion time of the job

sets Gyjk)» G3jk)» G'2[k)» and G'3p) are changed. Thus, they are demon-
strated as follows.

Gak) = Gipk) + APpijgite + APigfis 11k + APk + AP0k

n
Gsji) = Gapg + ZAP[a—ll[a][kl
a=j+2

Gokg = Gt + APpi—1iitk) + APt 1k + AP-1ygitie + APpijfj+11ik)
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Fig. 4. Exchanging job i and job j on the different machines.

n
Gy = Gopg + Z AP(g-1](q][K]

a=j+2

When we subtract Iy with Ily, the difference A is actually the
G'51k) = G2jk]- The equation of A is:

A =11, - I = Gy — Gam

After the above information is obtained, we are able to calculate
the objective difference of machine k; by subtracting IT'x to Ix.

A = [T, -T1, = DT APu-rmine) — APy )
+ (APjifiz 11k, — APilfic 111k, 1)

4.2.2. The objective difference of machine ks
The detailed completion time of each job sets on machine k5 is
shown as follows:

j-1
Gikyl = Y _APla 1)(allig] = G i,

a=1
Galky) = Giiy] + AP 11111k 1 + APl 111k,)

n

G31ky] = Galky] + ZAP[G-H[G][kz]
a=j+2

= (AP 1)tk — APi-aygiie) + (APggic1ik) — APt k) + (APt — APG-1igitk)) + (AP — APgigj+1i)

Consequently, the job i and job j is exchanged only if the differ-
ence A is less than zero.

4.2. Intra-machine exchanging

This section discusses the interchange of job i and job j on any
two different machines (see Fig. 4). Because the number of par-
allel machine is equal to or more than 2, the notation of k; and
k, indicates the machine number for job i and job j. Job i and job j
exchanged from Iy and Iy, (i.e., a new schedule) is obtained there-
after. Lemma 2 presents the dominance property which satisfies
this exchanging condition.

Lemma 2. When the following condition exists, the job i and job j
are exchanged.

Galky] = Gliky) + AP-111iIky ] + APLiI[j 111k,

n

Gijty) = Ghpiy + Y APla11(alko]
a=j+2

After the above information is obtained, we are able to calculate
the objective difference of machine k;, by subtracting IT’y to II,.

!
Ay, = Hy - Hy = (APy_1)iiliky] — APG-1111k, 1)

+ (AP 11)(ky] — APg[j+1][ky])

Max {(Gspe, 1+ (AP 1)1k, 1~ AP -1 1110k DHAP1 4 111k, 1= AP 110, D G31ko1HAPG 1 i1k 1= AP 11010k, D AP 1101~ AP 111k,1) ] < Cimax

Proof. We compare the makespan Cpax, Wwhich is
Max(Gsyy, |, G3[k, ), of original schedule with C'max of the exchanged
schedule. If C'max is less than Cpax, job i and job j are exchanged.
In order to verify the relationship of the objective belonged to the
two machines. The objective difference of machine k; is calculated
before machine k,. O

4.2.1. The objective difference of machine k;
The detailed completion time of each job sets on machine k; is
shown as follows:

i-1
Gipky1 = Y APl 1)fallty] = G g,
a=1
Gatky1 = Gty ] + AP 111k, 1 + APl 111Ky )

n

G3jky] = Gapky] + Z"‘P{a—u[aukn
a=j+2
Goiky1 = kg1 + AP-11IK | + APl 111K )

n

Gigty) = Ghpp + D APla11(ali]
a=j+2

Finally, C'max of the exchanged schedule is Max(Gsj,) +
Ak] s G3[k2] + Akz ). Therefore, if C'max is less than Cpax, the job i
and job j are exchanged.

4.3. A case study for dominance properties application

Take a 6 job 2 machine scheduling problem for example.
Tables 1 and 2 are the adjusted processing times for machine 1 and
machine 2, respectively. AP,5 in Table 1 represents the adjusted
processing times for job 5 sequenced after job2 in machine 1 with
a value of 170. AP»5 in Table 2 represents the adjusted process-
ing times for job 5 sequenced after job2 in machine 2 with a value
of 165. Different jobs sequenced differently may cause different
processing times after taking the setup times into consideration.

An initial sequence of the case example:

Step one: Min{116, 142,130,109, 157,152,163, 135, 149, 136, 127,
131,}=109

The first job to be assigned in machine 1 is job 4.
Step two: Min{163, 135, 149, 136, 127, 131} =127

The first job to be assigned in machine 2 is job 5.
Step three: Again, second job on machine 1 will be job 1.

Second job on machine 2 will be job 6.
Step four: The third job on machine one is job 3 and the third job
on machine 2 is job 2.
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Table 1

The adjusted processing times in machine 1.
AP, 1 2 3 4 5 6
0 116 142 130 109 157 152
1 - 167 166 122 179 141
2 127 - 120 145 170 180
3 143 165 - 150 143 145
4 124 165 157 - 173 137
5 118 162 158 108 - 137
6 132 170 136 151 181 -

Table 2

The adjusted processing times in machine 2.
AP, 1 2 3 4 5 6
0 163 135 149 136 127 131
1 - 135 171 126 139 156
2 144 - 128 158 165 110
3 15 154 - 145 127 136
4 147 152 159 - 170 140
5 144 142 168 171 - 127
6 166 157 172 172 173 -

At this moment, job sequence on machine 1 is [4, 1, 3] and
the finish time for machine 1 is G, =109+124+166=399. Job
sequence on machine 2 is [5, 6, 2] and the finish time for machine 2
is Cyp =127 +127 +157=411. Then, the total completion time will
be Cmax =411 as shown in Fig. 5:

Inter-machine exchange: The exchanging on the same machine:

(1) The job i and job j are adjacent jobs
(i) Machine 1:
Step 1:
Ix: [4,1,3] and I1y: [1, 4, 3]
A =(59-52)+(122-124)+(157-166)= -4 <0
Because Ily is better than Iy, the job 1 is changed
with job 4. The new sequence is [1, 4, 3].
The completion time on machine one is
Cm1=116+122+157=395.
Cmax = 411
Step 2:
IMx:[1,4,3]and [1y: [1,3,4]
A =(166 —122)+ (150 -157)=37 >0
Because ITy is not better than Iy, the job 4 and job 3
are not exchanged.
(ii) Machine 2:
Step 1:
[lx: [5, 6, 2] and Ily: [6, 5, 2]
A=(131-127)+ (173 -127)+(142-157)=35>0
Because Iy is not better than Iy, the job 5 and job 6
are not exchanged.

C e = 411

B, [T

Machine

1
I@I 5 ‘ 6 ‘ 2
att

Machine

399

| ] | |
100 200 300 400

Fig. 5. The job sequence in each machine as an initial sequence.

Step 2

Ix: [5, 6, 2] and I1y: [5,2, 6]
A=(142-127)+(110-157)=-32 <0

Because Ily is better than Iy, the job 6 is changed
with job 2. The new sequence is [5, 2, 6]

The completion time of Machine 2 s
127+142+110=379
Cmax = 395

(2) The job i and job j are adjacent jobs

Machine 1:
Ilx: [1,4,3]and Iy: [3,4,1]

A=(130-116)+ (150 = 122) + (124 — 157) =9 > 0
Because Iy is not better than Iy, the schedule is not exchanged.
Machine 2:
Ilx: [5, 2, 6] and Ily: [6, 2, 5]
A =(131-127) + (157 — 142) + (165 - 110) = 74 > 0
Because I1yis not better than Iy, the schedule is not exchanged.

Intra-machine exchange: The jobiand jobj are not adjacent jobs

Machine 1: [1, 4, 3], Cin1 =395
Machine 2: [5, 2, 6], C;2 =379

Cmax = 395

Step 1:
ITx: Machine 1: [1, 4, 3] and Machine 2: [5, 2, 6]
ITy: Machine 1: [5, 4, 3] and Machine 2: [1,2, 6]

Am = (157 -116)+ (108 — 122) = 27

Amz = (163 —127) + (135 — 142) = 19

Chnax = Max(395 + 27,379 + 19) = 422

422 > 395

Because 1y is not better than I'ly, we do not exchange the sched-
ule.
Step 2:

Iy : Machine 1: [1, 4, 3] and Machine 2: [5, 2, 6]

[Ty : Machine 1: [2, 4, 3] and Machine 2: [5, 1, 6]

Am = (142 — 116) + (145 — 122) = 49

Ama = (144 — 142) + (156 — 110) = 48

Clhax = Max(395 + 49, 379 + 48) = 444

444 > 395

Because [Ty is not better than Iy, we do not exchange the sched-
ule.
Step 3:

ITx: Machine 1: [1, 4, 3] and Machine 2: [5, 2, 6]
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[Ty : Machine 1: [6, 4, 3] and Machine 2: [5,2, 1]

Ap =(152-116) + (151 — 122) =65

A = (144 -110) = 34

Chax = max(395 + 65, 379 + 34) = 460

460 > 395

Because I1yis not better than I'lx, we do not exchange the sched-
ule.
As a result, the final sequences for the two machines are:

Machine 1: [1,4, 3], Cy1 =395
Machine 2: [5,2, 6], G2 =379
The makespan is Crax =395 which is shown in Fig. 6.

5. Methodology

These dominance properties can function as a standalone
heuristic or to be integrated with meta-heuristic. The procedure of
DP is described in Section 4.1. Moreover, this paper also proposes a
hybrid algorithm that combines these dominance properties with
genetic algorithm and simulated annealing. They are genetic algo-
rithms with dominance properties (GADP) and simulated annealing
with dominance properties (SADP). Both of them are explained in
Sections 5.2 and 5.3, respectively.

5.1. Implementation of dominance properties

The dominance properties consider the exchanging jobs of inter-
machine interchange and intra-machine interchange. As a result,
this research utilizes the general pair-wise interchange (GPI) to do
the exchanges. In the beginning of DP, a random sequence is gen-
erated and all jobs are assigned into the machine. The dominance
properties test whether the sequence on the same machine satis-
fies the optimal condition when the algorithm does inter-machine
interchange. For the inter-machine exchange, all the combinations
of the two jobs come from two machines that are tested. The whole
procedures are iterated thirty times or the solution remains the
same from previous iteration. The advantage of the standalone DP
heuristics has a time-complexity of only O (k(n/m)?) to obtain a

(‘]llé].\=395
! | 4 \ 3
=
Machine S5
1
(T N e
. 379
Machine
2
| | | |
100 200 300 400

Fig. 6. The representation of the final sequence of the two machines.

Table 3

The levels of the population size, crossover rate, and muta-

tion rate.
Factors Levels
Population size (PopSize) 100, 200
Crossover rate (Pc) 0.6,0.9
Mutation rate (Pm) 0.1,0.5

solution where k is the number of iterations and m is the number
of machines.

Even though the proposed DP heuristics is able to find an effec-
tive solution, it might fail to find out global optimal solution.
Consequently, the research seeks to integrate DP with GA and SA,
which are very effective at searching for global optimal. The hybrid
algorithms are shown in Sections 5.2 and 5.3.

5.2. Genetic algorithm with DP

There are two versions of genetic algorithm with dominance
properties, which are named GADP and GADP2. First, GADP applies
the initial solutions generated by DP heuristics as the initial popu-
lation. Based on these initial solutions, GA explores the solution
spaces with regular genetic operators, including the selection,
crossover, and mutation operator. The research employs the binary
tournament selection, two-point crossover, and swap mutation in
the GADP.

In GADP2, DP heuristics plays an important role in generating
the initial solutions and to enhance the solution quality produced
by Genetic algorithm. The hybrid algorithm takes the advantage of
DP which provides good initial solutions to avoid the blind search
of GA at the beginning while exploring the solution space. Fig. 7
demonstrates the detailed procedures of GADP2.

It is important to note that there is a parameter k to control the
introduction time of the DP algorithm. When the generation t is
divided by k completely, the current chromosomes will be inputted
to DP heuristics which will readjust the sequence of each job and
generate a new sequence. The only difference is that the input
solutions here for DP heuristics are the solutions which have been
evolved for k generations. After DP heuristics have been applied to
further improve the solutions, the hybrid algorithm will continue
to evolve the chromosomes. In other words, GADP2 will apply DP
many times to fine-tune the intermediate chromosomes generated
by the GA procedure.

Finally, the parameters of GA should be optimized because they
influence the performance of GA significantly. This study has uti-
lized the design of the experiment to select appropriate parameters.
Table 3 shows the levels of the population size, crossover rate,
and mutation rate. The final setup of each parameter after DOE is
shown in Table 4 presenting the best parameter configuration of
GA.

5.3. Simulated annealing with DP

Because SADP is compared with the proposed algorithm GADP
and GADP2, this section demonstrates the detail procedures of the

Table 4

The parameter settings of GA.
Parameter Value
Population size 100
Crossover rate 0.6
Mutation rate 0.5

Max number of iterations 500 x number of jobs
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Fig. 7. Procedure of GADP2.

SADP. The idea of SADP is similar to GADP. In the very begin-
ning, DP generates a population of solutions and then we select
a best solution among them. SA utilizes this solution to improve
the solution quality. SADP is defined in the following pseudo
code.

initialTemperature: The initial temperature

«: The cooling parameter

currentTemperature: The current temperature

finalTemperature: The final temperature and it is used as the ter-
mination criterion

numberOfMoves: The number of local search within the same tem-
perature

chromosome1: The solution object stores current solution and cor-
responding objective values

tempChromosomes: It is also a solution object which stores tem-
porarily solution by different kinds of moves

best: The best solution found so far

Main()://the main procedures of SADP

Cut point 1 Cut point 2

Before 2 9 5 3 4 8 0 6 7 1

After 2 0 9 5 3 4

Fig. 8. Shift move.

initialParameters()

initialStage();

while counter < numberOfSolutionsExamined do

for i=0 to numberOfMoves do

tempChromosomes = getMoves();
calcObjectiveValue();
tempChromosomes[0] = selectBetterMoves ();
acceptanceRule();

X End for

0. currentTemperature *=«;

1. End while

Line 1 initiates the parameters used by the SA and the required
scheduling information could be processed by DP and SA. In the
initial stage (Line 2), a set of solutions is generated and then a best
solution is selected. After this, SA continues the exploration from
this solution from Line 3 to Line 10. Line 3 shows the stopping cri-
terion which sets the number of examined solutions. We fix the
number of examined solution as 100,000. Line 5 is an important
step to vibrate the current solution. The purpose of move is to do a
variation on current solution by local search. The move strategies
include swap move, 2-opt, 3-opt, k-opt, shift move, and inverse
move. The swap move is to swap two points of original path and
the 2-opt is to replace original two arcs, which are not nearby and
then connect two new arcs into the path. The work applies the swap
move, shift move, and inverse move together. They are described
below.

No matter for the shift move or inverse move, it needs to ran-
domly generate two cut points. We may call it “cut point 1” and “cut
point 2”. For shift move as shown in Fig. 8, we move the cut point
2 ahead the position of the range so that it replaces the original cut
point 1. Then, shifting all point forward for one space until at the
end of element on cut point 2. (Because it has been moved to the
place of cut point 1) Fig. 7 shows how the shift move works which
supposes there are 10 jobs.

The inverse move is to inverse the current position. Take Fig. 8
for instance, the original sequence between the two cut points is
9-5-3-4-8-0. After the inverse, the new sequence becomes 0-8-4-
3-9-5 (Fig. 9).

Finally, the swap move is very easy to implement because it just
has to set two positions and exchange the two values of its position.
The result is shown in Fig. 10.

20BN U AWM=

Cut point 1 Cut point 2

Before | 2 o | s | 3|48 |o)e]| 7|1

A
v

After 2 0 8 4 3 9 Spo6 |7 1

Fig. 9. Inverse move.
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Table 6
ANOVA results of these three factors (together with block factors: instance and
machine type).

Before | o Lo | 5|3 |4 |8fofel| 7|1

After 2 0 5 3 4 8 9 6| 7 1

Fig. 10. The swap move.

Table 5
The parameter settings.

Parameter Value

Initial temperature To =(lower bound) + (upper bound — lower

bound)/10
Final temperature Tr=lower bound
Cooling coefficient o 0.99

Max number of iterations 500 x number of jobs

Line 6 is to evaluate the candidates generated by the three move
strategies. The best neighborhood solution among them is selected
in Line 7. This best move is then tested by the acceptance rule
defined in Line 8. If the neighborhood solution is better than cur-
rent solution, it goes without saying that it replaces the current
solution. On the other hand, if the neighborhood solution is wors-
ened, simulated annealing creates a chance to accept this solution
depending on the following condition. The characteristic of SA is
different from traditional heuristics that may discard the neigh-
borhood solution. The following condition will accept the worse
solution when the random probability is less than or equal to the

Source DF Seq SS Adj SS AdjMS F P
Instances 89 1.18E+11 1.18E+11 1.33E+09 6491.68 O
Type 2 8.19E+09 8.19E+09 4.1E+09 20015.06 O
Popsize 1 567,604 567,604 567,604 2.77 0.096
Pc 1 64,951 64,951 64,951 0.32 0.573
Pm 1 92,720 92,720 92,720 0.45 0.501
Popsize x Pc 1 35,661 35,661 35,661 0.17 0.676
Popsize x Pm 1 347,090 347,090 347,090 1.7 0.193
Pc x Pm 1 909,950 909,950 909,950 4.45 0.035
Popsize x Pc x Pm 1 57,683 57,683 57,683 0.28 0.596
Error 21,501 4.4E+09 4.4E+09 204,697

Total 21,599 1.31E+11

value of energy function.

_ X))
Uuo,1)<e ™ 7

where: U(0,1): a random generated value is between 0 and 1; f(x):
the current objective value of x; f{x'): The objective value of the
neighborhood solution of x’; T': the current temperature.

Then, the neighborhood solution is also compared with cur-
rent best solution. If it is better than current optimal solution, SA
replaces the current best solution by the neighborhood solution.

After certain iterations, we decrease the current temperature in
Line 10. Finally, the termination condition is that when the current-
Temperature < finalTemperature, the SA stops.

Because there are some parameters of SA to be configured, the
study follows the suggestions of Connolly [4]. The parameter con-
figuration of SA is shown in Table 5.

The bound information used here takes the average processing
time of each job; it selects the minimum and maximum processing
for each job on all the machines, respectively. The lower bound

Table 7
The experimental result of the balanced instances.

m n DP SGA GADP
Min Avg Max StDev Min Avg Max StDev Min Avg Max StDev
2 20 1242 1255 1268 6.30 1269 1301 1330 15.23 1242 1255 1267 6.23
40 2446 2469 2487 10.17 2551 2608 2676 31.59 2446 2469 2487 10.06
60 3665 3698 3740 18.62 3864 3952 4052 46.79 3664 3695 3734 16.67
80 4863 4893 4925 14.73 5188 5291 5424 58.71 4859 4892 4923 15.13
6 20 450 458 466 4.22 455 472 488 8.36 448 456 463 4.04
40 821 848 873 12.86 884 914 942 13.91 815 838 861 11.73
60 1238 1267 1294 13.65 1343 1378 1414 17.27 1225 1252 1277 12.79
80 1639 1675 1709 16.76 1805 1849 1887 20.59 1623 1655 1684 14.52
12 20 234 241 248 3.29 248 260 270 5.54 234 240 247 3.04
40 451 468 484 8.66 474 491 509 8.58 444 456 471 6.66
60 647 674 698 13.45 687 708 728 10.28 629 652 673 11.02
80 845 891 937 23.16 928 954 979 12.08 821 852 889 16.88

m n GADP2 SA SADP
Min Avg Max StDev Min Avg Max StDev Min Avg Max StDev
2 20 1242 1254 1266 6.03 1297 1395 1467 31.20 1196 1255 1338 33.80
40 2441 2459 2474 8.26 2718 2814 2903 35.50 2371 2462 2550 35.90
60 3652 3675 3695 10.59 4145 4265 4369 42.20 3588 3680 3764 41.20
80 4846 4872 4896 11.89 5569 5700 5843 49.70 4753 4879 5045 59.10
6 20 448 454 459 3.08 470 505 531 10.24 441 455 481 8.80
40 809 831 853 11.00 933 970 997 10.48 796 841 892 18.53
60 1219 1246 1270 12.05 1395 1444 1481 11.90 1210 1259 1295 15.50
80 1622 1648 1672 12.47 1883 1928 1964 13.40 1606 1662 1705 18.80
12 20 235 239 244 2.29 259 280 294 5.37 229 241 265 5.15
40 444 455 468 5.91 501 522 536 6.45 440 466 493 10.84
60 809 649 667 10.08 714 743 759 6.46 628 669 715 15.25
80 819 849 884 16.51 967 995 1009 7.05 819 891 959 24.34
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Table 8
The experimental result of the dominant processing time instances.

m n DP SGA GADP
Min Avg Max StDev Min Avg Max StDev Min Avg Max StDev
2 20 1989 2002 2014 6.18 2021 2048 2081 14.77 1989 2002 2014 6.17
40 3952 3980 4012 15.01 4037 4100 4174 32.80 3952 3979 4012 14.66
60 5926 5959 6005 18.59 6089 6182 6290 49.80 5925 5957 5994 16.66
80 7879 7930 7988 31.20 8116 8256 8420 73.42 7878 7924 7974 27.41
6 20 749 757 764 4.07 749 766 786 9.11 748 754 761 3.81
40 1336 1356 1378 10.31 1403 1434 1463 14.71 1332 1349 1369 9.12
60 2020 2041 2061 9.47 2092 2128 2164 17.53 1996 2032 2053 12.96
80 2642 2676 2709 16.73 2802 2852 2901 23.57 2630 2661 2690 14.75
12 20 386 392 401 3.64 399 410 419 5.16 385 392 399 343
40 750 767 784 8.64 770 791 809 9.39 744 756 769 6.21
60 1034 1069 1093 13.87 1063 1083 1103 10.03 1005 1031 1058 13.38
80 1362 1407 1460 24.47 1450 1477 1501 12.93 1339 1368 1408 17.23

m n GADP2 SA SADP
Min Avg Max StDev Min Avg Max StDev Min Avg Max StDev
2 20 1987 1999 2011 5.83 2050 2145 2218 30.60 1920 2001 2079 37.30
40 3944 3971 4010 15.18 4229 4325 4413 32.60 3878 3977 4087 35.60
60 5916 5943 5967 12.54 6365 6524 6644 48.10 5851 5949 6096 48.10
80 7857 7890 7918 14.71 8555 8715 8854 50.80 7792 7900 8058 61.60
6 20 747 752 757 3.00 765 805 829 9.95 731 753 781 7.32
40 1326 1341 1359 7.84 1453 1495 1522 11.40 1307 1348 1398 16.10
60 2004 2028 2043 9.33 2133 2201 2239 14.10 2001 2033 2073 12.50
80 2621 2650 2678 14.35 2887 2955 2992 15.70 2603 2664 2713 20.00
12 20 385 391 396 2.68 409 432 445 5.77 378 393 406 5.15
40 743 754 767 5.80 796 826 842 7.61 736 763 797 11.33
60 1003 1028 1055 13.03 1097 1122 1139 6.21 1007 1065 1103 15.30
80 1337 1365 1402 15.72 1498 1523 1541 7.73 1329 1407 1480 26.50

and the upper bound of the algorithm are set by the following

equations.

lower bound =

Z}L] arg min(AP;)

upper bound =

n

2

)

arg max(AP,»jk)

)

iejobs, k e machines

iejobs, k e machines

9)

(10)

6. Experimental results

The testinstances of this unrelated parallel machine problem are
provided by Rabadi et al. [35]. The number of jobs includes 20, 40,
60, and 80. The data distribution for processing time (p;;) and setup
time (s;;) are balanced. Because there are 15 instance replications
of each combination, the total number of instances is 540.

The parameter configuration of GA is done by the Design-of-
Experiment before. The levels of the three factors are listed in the
following Table 5. Each parameter combination is replicated 30
times.

Interaction Plot (data means) for obj
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Fig. 11. Interaction plot of Pc and Pm.
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Main Effects Plot (data means) for obj
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Fig. 12. Main effect plot of the three factors of the GA.
Table 9
The experimental result of the dominant setup time instances.
m n DP SGA GADP
Min Avg Max StDev Min Avg Max StDev Min Avg Max StDev
2 20 1994 2007 2020 6.38 2023 2051 2085 14.45 1993 2006 2019 6.21
40 3942 3970 4011 17.01 4031 4097 4162 32.59 3941 3969 4009 16.66
60 5908 5942 5976 16.39 6073 6166 6272 51.55 5907 5940 5973 15.97
80 7850 7891 7965 25.27 8102 8236 8380 69.01 7850 7888 7934 19.99
6 20 748 758 766 4.87 751 768 786 8.76 746 754 764 4.84
40 1337 1356 1375 8.60 1404 1436 1466 14.99 1334 1350 1368 8.40
60 2019 2040 2060 9.79 2090 2130 2163 17.99 2006 2032 2052 11.09
80 2643 2676 2706 15.25 2805 2850 2898 22.87 2631 2660 2689 14.07
12 20 383 390 398 3.58 398 410 421 5.67 383 389 396 3.26
40 750 765 783 8.95 769 790 808 9.66 743 755 768 6.63
60 1031 1069 1093 14.75 1061 1082 1102 10.73 1005 1030 1056 12.87
80 1361 1404 1454 21.59 1453 1478 1502 12.25 1340 1366 1401 15.55
m n GADP2 SA SADP
Min Avg Max StDev Min Avg Max StDev Min Avg Max StDev
2 20 1990 2002 2014 6.02 2030 2146 2212 28.70 1927 2005 2086 27.80
40 3935 3964 4001 15.67 4203 4323 4430 35.10 3889 3970 4066 33.10
60 5898 5926 5950 12.25 6376 6514 6618 42.10 5830 5932 6023 38.90
80 7829 7864 7894 15.62 8519 8698 8827 48.20 7734 7875 8002 54.50
6 20 747 753 759 3.25 766 806 830 10.35 736 755 783 9.30
40 1329 1344 1360 7.49 1458 1498 1522 11.90 1315 1349 1392 13.70
60 2004 2027 2042 9.04 2155 2205 2236 12.30 1991 2032 2072 15.70
80 2627 2653 2676 12.51 2907 2953 2996 15.30 2606 2666 2717 18.10
12 20 383 388 394 2.66 414 432 444 5.17 379 390 414 4.81
40 741 752 765 6.14 797 826 846 7.86 734 760 790 10.61
60 1000 1028 1057 13.35 1091 1122 1137 6.54 1008 1066 1103 16.30
80 1334 1362 1398 15.00 1496 1523 1540 7.96 1326 1400 1471 24.50
Table 10
ANOVA test of the experiment.
Source DF SS Mean square F-Value Pr>F
Type 1 2.105E+10 2.105E+10 4.25E+07 <.0001
Instances 155 2.948E+11 1.902E+09 3,840,723 <.0001
Type x instances 155 1.526E+10 98,428,645 198,755 <.0001
Method 5 757,891,007 151,578,201 306,078 <.0001
Type x method 5 470046.79 94009.357 189.83 <.0001
Instances x method 775 651,513,926 840663.13 1697.53 <.0001
Type x instance x method 775 3031145.1 3911.155 7.9 <.0001
Instances x method 775 651,513,926 840663.13 1697.53 <.0001
Type x instance x method 775 3031145.1 3911.155 79 <.0001
Error 95,328 47,209,017 495.22718

Corrected total 97,199 4.203E+11
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Table 11
Duncan pair-wise comparison of these six methods through all instances.
Duncan grouping Mean N Method
A 243543 16,200 SA
B 2311.14 16,200 SGA
C 2206.63 16,200 DP
D 2200.37 16,200 SADP
E 2195.94 16,200 GADP
F 2189.06 16,200 GADP2

Table 12
The comparison between GADP2 and PH’s Algorithm.

m n Balanced processing time Dominant processing time Dominant setup time
LB GADP2 PH'’s Algorithm LB GADP2 PH'’s Algorithm LB GADP2 PH’s Algorithm
2 20 1186 1254 1296 1933 1999 2046 1936 2002 2050
40 2345 2459 2521 3844 3971 4019 3834 3964 4031
60 3510 3675 3733 5767 5943 5997 5755 5926 5980
80 4665 4872 4927 7672 7890 7933 7649 7864 7914
6 20 362 454 480 613 752 779 611 753 776
40 717 831 848 1214 1341 1361 1218 1344 1371
60 1071 1246 1232 1823 2028 1965 1822 2027 1969
80 1429 1648 1626 2426 2650 2673 2428 2653 2670
12 20 175 239 250 300 391 402 299 388 398
40 347 455 473 597 754 769 597 752 769
60 519 649 627 894 1028 986 894 1028 990
80 690 849 830 1191 1365 1348 1192 1362 1357

When we examine the significance of these factors, the ANOVA
table as shown in Table 6 indicates that there is significant between
the crossover rate and mutation rate. Consequently, we further
use the interaction plot in Fig. 11 to select the setting of Pc and
Pm. We found when we set the crossover rate and mutation rate
at the level 0.6 and 0.5, respectively; the algorithm will yield a
better solution quality. Because there is no significant difference
for population size when they are set as 100 and 200, the pop-
ulation size is set as the 100 based on the main effect plot in
Fig. 12.

This research compares the performance of DP heuristics, GA,
SA, GADP, GADP2, SADP, and Partition Heuristic Algorithm. PH’s
Algorithm is proposed by Al-Salem [35] in solving the parallel
machines scheduling problems. There are three heuristics sequen-
tially applied in the PH algorithm to minimize the makespan,
including the constructive, improvement, and a traveling sales-
man problem (TSP)-like heuristic. Constructive is the first heuristic
which assigns the jobs to machines. Secondly, an improvement
procedure is used to improve the previous constructed solution.
Finally, similar to the heuristic of traveling salesman problem, a
TSP-like heuristic is applied, which sets the sequence of jobs on
each machine.

The following Tables 7-9 are the empirical result of the differ-
ent types of instances. DP heuristic performs the best among these
algorithms such as GA, SA and DP. Moreover, when GA and SA are
combined with DP, the overall performances are further enhanced.

In order to validate the significance among these algorithms,
ANOVA is employed to test it, which shows significant differences
of these factors in Table 10. The Duncan pair-wise comparison
tests the significance among these methods in Table 11. The Dun-
can grouping presents each algorithm located in different group
because they share different alphabet. As a result, there is statisti-
cal significance between any two algorithms. The best algorithm is
GADP2, the second best is GADP, and the worst is SA.

Finally, because GADP2 is the best among all algorithms, it is
compared with PH’ algorithm again. As shown in Table 12, we found
GADP2 outperforms PH’s algorithm consistently except the job sets
are 60 and 80 on machine 6 and 12.

7. Conclusions and future direction of research

The problem addressed in this paper is referred to the unrelated
parallel machine scheduling problem (PMSP) with machine-
dependent and sequence-dependent setup times to minimize the
makespan. This research derives the dominance properties for
unrelated parallel machine scheduling problem. According to the
empirical results, the proposed DP heuristic outperforms GA and
SA in effectiveness (the solution quality) and efficiency (less com-
putational time). Moreover, DP heuristics can be integrated with
meta-heuristicand the hybrid algorithm is a novel approach in solv-
ing the scheduling problems. GADP is able to find optimal solutions
for all small problems. For large problems, GADP when compared
to GA, SA and GADP still outperforms the other two approaches in
nearly all instances.

It will be interesting to extend this work by including local
heuristic such as PH algorithm in GADP and investigate whether
more improvement can be further accomplished. Or, solutions from
these combinations of different heuristics can be injected into the
population during the evolution of the GA. Benchmark data sets
and solutions for both heuristics used in this paper are made avail-
able in our website for other researchers to compare their solution
methodologies.
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