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This paper addresses a new performance measure for scheduling problems, entitled “biased tardiness penalty” We study the
approximability of minimum biased tardiness on a single machine, provided that all the due dates are equal. Two heuristic
algorithms are developed for this problem, and it is shown that one of them has a worst-case ratio bound of 2. Then, we propose a
dynamic programming algorithm and use it to design an FPTAS. The FPTAS is generated by cleaning up some states in the dynamic

programming algorithm, and it requires O (1’ /¢) time.

1. Introduction

In this paper, we study a single machine scheduling problem
of minimizing total biased tardiness about a common due
date. Every job i (1 < i < n) has a processing time p;, a
weight tardiness factor w;, and a base tardiness factor u;. The
machine is available at time zero and can process at most one
job at a time. The jobs have a common due date d. The biased
tardiness penalty of job i is defined as

ifC,<d

1
it C; > d, @

z-

u; +w,; (C;—d),
where C; is the completion time of job i. Figure 1 shows the
biased tardiness penalty of job i based on its completion time
in a sequence. The resulting problem is denoted by 1 | d; =
d | BTP, where BTP means “biased tardiness penalty.”

Biased tardiness penalty is a kind of performance mea-
sures that, according to our observations, has not been
studied in the literature in spite of its wide use in practical
situations. One of the most common applications of biased
tardiness is in designing delivery contracts. In many of
delivery contracts, once an order is delivered later than its
due date, a fixed penalty must be paid, and when the delivery
becomes tardier, the related penalty will increase as well.

Many of the practical conditions support this assumption;
for example, consider a company where just one day delay in
receiving raw materials will break down its production line.
In this case, the initial damage caused by late delivery is huge
while if the delay increases, the additional damage is relatively
small. Another application for biased tardiness penalty is in
transportation systems where we must pay extra money for
solo-transporting a piece of goods if it is not ready to be
carried with other orders.

Problem 1 || Y w;T; is NP-hard in the strong sense if
the tardiness weights are not all equal [1, 2] and is optimally
solvable in pseudo-polynomial time for a fixed number of
distinct due dates [3]. Cheng et al. [4] have shown that
the schedule that minimizes max; w;T; gives an (n — 1)-
approximation for this problem. Kolliopoulos and Steiner
[3] design pseudo-polynomial algorithms for the case that
there is only a fixed number of different due dates. They also
develop an FPTAS if, in addition, the tardiness weights are
bounded by a polynomial function of n. Karakostas et al.
[5] consider the same problem, design a pseudo-polynomial
algorithm, and apply a rounding scheme to obtain the desired
approximation scheme.

In a special case of problem 1 | ) w,T; where the

due date is common for all jobs, the resulting problem is
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FIGURE 1: Biased tardiness penalty for job i.

proved to be NP-hard in the ordinary sense by Yuan [6],
and Lawler and Moore [7] provide a pseudo-polynomial
dynamic programming algorithm in O(*d) time. Fathi and
Nuttle [8] develop a 2-approximation algorithm that requires
O(n?) time. Kellerer and Strusevich [9] propose an FPTAS
of O(n® log W/e®) time complexity, where W is the sum of
tardiness weights; later, Kacem [10] studies the same problem
and develops another approach to obtain a more effective
FPTAS in O(*/¢) time.

If the tardiness weights are equal, problem 1 || Y T; is
NP-hard in the ordinary sense as proved by Du and Leung
[11], and it is solvable by a pseudo-polynomial dynamic
programming algorithm proposed by Lawler [1]. For this
problem, Lawler [12] proposes a dynamic programming
algorithm and converts it into an FPTAS of O’ [¢) time
complexity. Koulamas [13] provides a faster FPTAS running
in O(n° log n+n’ /&) time by applying an alternative rounding
scheme in conjunction with implementing Kovalyov’s [14]
bound improvement procedure. Della Croce et al. [15] con-
sider some popular constructive and decomposition heuris-
tics and conclude that none of them guarantees a constant
worst-case ratio bound. Kovalyov and Werner [16] study the
approximability of this problem on parallel machines with a
common due date.

To examine the complexity of problem 1 | d; = d |
BTP, we compare it with the problem of minimizing weighted
tardiness on a single machine and common due date. If we
set u; = 0 for all jobs i, the considered problem transforms
to problem 1 | d; = d | Y w,T; that is shown in [1, 2] to be
NP-hard in the ordinary sense.

The remainder of this paper is organized as follows. In
Sections 2 and 3, we describe two heuristic algorithms for
problem 1 | d; = d | BTP and prove their worst-case
ratio bounds. Section 4 describes a dynamic programming
algorithm that, in Section 5, we convert to an FPTAS using
the technique of structuring the execution of an algorithm.
Concluding remarks are given in Section 6.

2. SPT Algorithm

In this heuristic algorithm, jobs are sequenced according to
anondecreasing order of processing times, and, hence, it can
be implemented in O(nlog n) time.

Journal of Applied Mathematics

Theorem 1. Let w,,;, and w,,,, be, respectively, the smallest
and largest weight tardiness factors, and let u,;,, and u,,,, be
the smallest and largest base tardiness factors. Then, one has

ZSPT

u w
Smax{ﬂ,ﬂ}, (2)
u w,

min min

where Z5PT is the penalty created by SPT algorithm and Z*
shows the optimal penalty for problem 1 | d; = d | BTP.

Proof. Consider two ordered sets {A,} and {A,} that include
a nondecreasing order of the weight tardiness factors and
base tardiness factors, respectively. Suppose that we create n
dummy jobs by pairing processing times in SPT ordering and
tardiness factors according to their reverse order in sets {A ,}
and {A,}. It can be easily verified that the associated total
penalty, called LB*, is a lower bound on the total penalty of
any sequence for real jobs.

Similarly, create another set of # dummy jobs by pairing
processing times in SPT ordering but tardiness factors con-
sistent with the order of sets {A,,} and {A,}. It can be easily
tested that if we sequence these dummy jobs according to SPT
ordering, the related total penalty, called UB*"", is an upper
bound on Z%*7 for the real jobs. Let 11 be the number of tardy
jobs under SPT ordering. Also, let AEZ] and AEI] denote the rth
job in sets {A,,} and {A }, respectively. Also, let C?ST denote
the completion time of #th job in SPT ordering. Thus, we have

SPT _ 4 [n—np+1] SPT [n] SPT
UB! = Al (e = d) s Al (O - d)
(n] [n-np+1]
+A + -+ AT,

LB* = Al (C?PT

n—nr+l

=) e Al -0)

+AB]+---+AZ‘T].

3)

From (3) and the fact that the values are nondecreasingly
ordered in sets {A,} and {A}, we get

UB™" < wyo [(C?ETHTH] - d) +ot (O - d)]

+ Umax1>
SPT SPT )
LB > Whin [(C[n—nT+l] - d) +oeeet (C[n] - d)]
+ Upin P
And if we signify the term (C?E_THTH] —d)+--+ (C?np]T -d)
by T, then
UBST - wmaXTSPT + U I
LB* 7 w (TS + uyynp )
< max { wmax umax }
Whin  Ymin
which completes the proof. O



Journal of Applied Mathematics 3
TABLE 1: Jobs’ parameters in Example 2. TABLE 2: Jobs’ parameters in Example 3.
Job i p; w; u; Job i P w; u;
1 100 100 20 1 7 8 18
2 10 20 4 2 6 4 16
3 4 2 24
4 6 5 17

The following example illustrates that the worst-case ratio
bound obtained by SPT ordering is tight for probleml | d; =
d | BTP.

Example 2. Suppose that we have two jobs with parameters
given in Table 1 and a common due date d = 100.

SPT ordering generates the sequence (2-1) with total
penalty equal to 1020, while the optimal sequence for this
example is (1-2) with the total penalty of 204. So,

75T 1020
zx 204 7
(6)
max{umax, wmax} _ max{zo 100}
umin wmin 4 20

3. Algorithm MPR (Minimum Penalty Rate)

In this section, we present another heuristic algorithm for
problem 1 | d; = d | BTP and show that the worst-case
ratio bound of this algorithm is 2. Let G = (g1 gpap> - - - Gjmy)
denote the sequence generated by MPR algorithm, where g;,
represents the ith job within this sequence. This algorithm
requires at most # iterations and during its rth iteration the
(n—r + 1)th element of G, gj,,_,,}, Will be determined. Also,
if there are some unscheduled jobs at each iteration filling
the whole remaining period through due date (remaining
tardiness period), we will choose the one making the min-
imum penalty and save the related sequence, G, beside the
main sequence G. Finally, the algorithm sorts tardy jobs in the
main and secondary sequences according to WSPT (weighted
shortest processing time) ordering and returns the sequence
with smaller penalty.

Let Z, ,; denote sum penalties related to the jobs from
rth position through the last job in sequence G. So, the
algorithm is as follows.

Algorithm MPR.

(1) Let U = {1,2,...,n} be the set of unscheduled jobs
and let r be the counter index of positions in the
sequence. Set Cp,; = Py, = Y, piandr=n.

(2) DefineU = {i e U | p;i =2 Cp, —d}. IfU is empty, then
Zpew = 00 else, consider the job with the minimum
penalty in U as job 7 that is calculated by Z, ., = u; +
wH{Cp, —d) = min; {u; +w,;(C,, —d)} and also g, =
i

(3) Foralljobsi € U, calculate 0; values by (7) and select a
job k such that 8, = min;;{0;}. If there is a tie, select
the job with the smaller processing time;

_ u; +w; (C[r] - d)

P min (pi’ C[r] - d) ' (7)

(4) SetU = U/{k}, g[r] = k, and C[r—l] = C[r] - pk‘

(5) IfU = {l e U | pi =2 C[r—l]
then calculate the value Z = u; + wi(Cp,_ 4~

— d} is not empty,
d) =
mlnlEU{u +w(C[r -t IfZ+Zg[m] < Zbest,then

set Zbest = Z + Zg[rn] g[r 11 = l and g[l] = g[l] Vi =
rsoo.s 1L

(6) If C[,_) > d, thenr = r — 1 and go back to step 3.

(7) Schedule the remaining jobs at the beginning of
sequences G and G.

(8) Sort the tardy jobs in sequences G and G according to
the nonincreasing order of w;/ p; ratios.

9 If z¢ < ZG, then return the sequence G =
(Gup 9 -+ > 9Gpmy) With Zgpy ) penalty, and, else,
return the sequence G = (Gup 912 -+ > i) With

penalty equal to Zg, ;.

It can be easily seen that MPR algorithm runs in on?)
time. The following example illustrates the implementation
of MPR algorithm on a simple problem.

Example 3. Suppose a problem with four jobs and a common
due date d = 10. Table 2 shows the jobs’ parameters.

At first, Cpy = 23, Zpesi = 00, and U is empty. At the
first iteration of running the algorithm (r = 4), we have 0, =
17.43,0, = 11.33,0; = 12.5, and 8, = 13.67, where job 2
has the minimum value, and, hence, it is sequenced at the last
position of G. Also, Cj3; = 17, U = {1},and Z = 74, and
considering Z 1, 4 = 68, we get Zyes = 142. S0, Ji4 = 2 and
g3 = L.
g[S]At the second iteration (r = 3), we have 6, = 10.57, 6, =
9.5,and 0, = 8.67, where job 4 has the minimum value, and,
hence, g3) = 4. The algorithm calculates Cpy; = 11, U={1,3},
and Z = 26, and considering Z + Zyza = 146 > Zpest» the

value of Z, ., will remain unchanged. At the last iteration (r =
2), we have 0, = 26 and 0; = 26, and the algorithm sequences
job 3 at the second position of sequence G. Also, C(;; = 7 and
Uis empty.

After arbitrary scheduling the remaining jobs at the
beginning of sequences G and G, we get G = (1,3,4,2)
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FIGURE 2: Penalties related to sequences o and o”.

and G’ = (3,4, 1,2). These sequences are modified to G =
(1,4,2,3)and G’ = (3,4, 1,2) after implementing step 8. Also,

28 = 134 and ZC = 142, which forces the algorithm to select
sequence G as the final output.

Here, we present two theorems about problem 1 | d; = d |
BTP which are used for proving the worst-case ratio bound of
MPR algorithm.

Theorem 4. Consider a problem 1 | d; = d | BTP. Define
two sequences 0 = (0y,...,0,,) and o = (0{,...,0:”,) ona
common time interval, where the relation Z;/ min(p;, C;—d) <
Z;/ min(p;,C; — d) holds for all jobs i in o and jobs j in a.

Then, 7° < 7° .

. ! . .
Proof. Consider two sequences o and ¢ with tardiness

!
penalties shown in Figure 2. Suppose that 6°(¢) and 67 (¢)
denote the slope of the functions related to sequences o and
o', respectively; then, according to the theorem’s assumption,

we have 6°(t) < Gal(t) for all t € [d,D]. It is obvious that

for all t € [d, D] (especially for point d) the function related
to sequence o falls under the function related to sequence o’

!
and, hence, ", Z, < ¥"%, Z,1. A similar conclusion can be
! J
made for the case where C, < C, holds. O

Theorem 5. In any optimal sequence for problem 1 | d; = d |
BTP, the tardy jobs with start time greater than or equal to d
must be sequenced in WSPT ordering. This means that

A pi _ P
Vi,jeZ :d<C,—-p;<C,—p, = — < —.
L] € i~ Pi<Cj—p; i ’ (8)

Proof. The proof is easily done by swapping each pair of the
adjacent tardy jobs. O

TABLE 3: Jobs’ parameters in Example 7.

]Obl P; w; Ui
1 n n+1/n
2ton+1 1 1+1/n 1

Theorem 6. Algorithm MPR gives a 2-approximation for
problem 1| d; = d | BTP.

Proof. See the appendix. O

The following example illustrates that the worst-case ratio
bound obtained by MPR is tight for problem 1 | d; = d | BTP.

Example 7. Suppose that we have n + 1 jobs with parameters
given in Table 3 and a common due date d = n.

Algorithm MPR gives the sequence (2,3,...,n,1) with
n* +n+1 total penalty, while the optimal penalty is (1/ 2’ +

2n + 1/2 related to the sequence (1,2,...,n). Thus,
Lo mrny imZ- =2 (9
Z* (1) +2m+1/2 nocz*

4. Dynamic Programming (DP) Algorithm

Without loss of generality, we consider that jobs are indexed
according to the WLPT ordering. For problem 1 | d; = d |
BTP, an optimal schedule belongs to the class of schedules
in which the early jobs are processed starting at time zero
and are followed by a straddling job, called job «, that starts
no later than time d and is completed after time d; in turn,
the straddling job is followed by the block of tardy jobs. The
early jobs can be processed in any order, while, according to
Theorem 5, tardy jobs that start at or after the due date must be
processed according to WSPT numbering. Let us introduce
the following notations.
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penalty of state.

.

5
(1) For each x = {1,2,...,n}
(1.1) Set v\ = {[0,0]}
(1.2) Foreachk ={1,2,...,a - L,a+1,...,n}
(i) Consider every state [, f] in %,
(@) Ift + p, < d thenadd [t + py, f] to v
b)Y IEP,, - Y f.‘zl p, +t > dthenadd [t,f + U + wy (Psum -y f;ll pitt- d)] to 1\
(ii) Delete the state space v,(fil
(13) Set Zy = miny, 1 @ {f + thy + Wy (£ + py — d)}
(2) Calculate the optimal value from Z* = ming . ,4Z,
ALGorITHM 1: DP algorithm.
[t, f] is a state in the state space, where t denotes the TABLE 4: Jobs’ parameters in Example 8.
total processing time of early jobs and f is the total -
Job i P w; u;
@ 1 5 2 12
v, is a set of states for the first k jobs, except for job 5 3 14
3 3 4 9

Z is the minimum penalty value for problem 1 | d; =
d | BTP with a fixed straddling job a.

P,

 um 18 the total processing time of all jobs.

This DP algorithm schedules early jobs starting from
time zero and the tardy jobs so that they become complete
exactly at time P, . According to this, the algorithm can be
described as in Algorithm 1.

Let UB* be an upper bound on the optimal penalty, and
since f < UB" and t < d, we can restrict the number of
states v}(“) by d x UB". The complexity of substep 1.2 of the

DP algorithm is proportional to };_, Iv](f‘)| that leads to O(n -
d - UB”™) time. However, this complexity can be reduced to
O(n - d) by selecting a state [¢, f] with the smallest value of
f at each iteration k and for every t. Similarly, we can get the
complexity of substep 1.3 as O(d), and so, the complexity of
step 1is O(n” - d). Step 2 requires O(n) time, and the final
complexity of DP algorithm will be calculated as O(r* - d).
The following example illustrates the details of DP algorithm.

Example 8. Consider an instance of problem 1 | d; = d | BTP
with 3 jobs. The parameters of the jobs are given in Table 4,
and the common due date is given as d = 6 in this example.

Table 5 shows the states generated in each states space
regarding the selected straddling jobs as well as subsequences
coupled with these states. The optimal value is Z* =
min{57,56,58} = 56 related to sequence (3,2,1) which
is obtained by inserting straddling job « = 2 into the
subsequence (3, ,1).

5. FPTAS Algorithm

One of the standard approaches to generate an FPTAS is the
technique of structuring the execution of an algorithm. Here,
the main idea is to take the exact but slow DP algorithm
described in Section 4 and to interact with it while it is
working. If the algorithm generates a lot of auxiliary states
during its execution, then we may remove some of these

states and clean up the algorithm’s memory. This method was
introduced by Ibarra and Kim [17] for solving the knapsack
problem, and in the recent years numerous scheduling
problems have applied such an approach (see [18-22]). First,
let us introduce the following notations.

¢ is the error bound of FPTAS algorithm.

vl(f‘)# is a set of states generated by FPTAS for the first

k jobs, except for job a.

Zi is the minimum penalty generated by FPTAS for
problem 1 | d; = d | BTP with a fixed straddling job
a.

Z" is the minimum penalty generated by FPTAS for
problem 1 | d; = d | BTP.

Consider the penalty of algorithm MPR, called Z,, as
an upper bound for the problem. To reduce the number of
states in each iteration, we split the feasible interval [0, Z ;]
related to the second coordinate of state [t, f] into L+ 1 equal
subintervals I, = [(m — 1)A,mA)1 < m < L + 1 of length
A. For each of the resulting subintervals I,,,, we keep at most
one state with the smallest value ¢. Given an arbitrary e > 0,
define

Z Z
LB==H, L=[2—”], A=Z=2H (10)
2 & L

The FPTAS algorithm works on the reduced state space

v,(:‘)# instead of v,(C“) and can be described as in Algorithm 2.

5.1. Worst-Case Analysis of the FPTAS Algorithm. The worst-
case analysis is based on comparing the execution of DP and
FPTAS algorithms. First, a lemma is provided that will be
used to prove the worst-case ratio bound of FPTAS.



(x)#

algorithm generates at least one state [t*, f*] in v, such that

t' <tand f* < f +kA.

Proof. The proof is done by induction on k. For k = 0,

obviously we have v(“)# = (“) . Suppose that the lemma is

valid up to k — 1 and we want to show its validity for iteration
k. Let [t, f] be a state in v ) generated by the DP algorithm

from a feasible state [¢', f'] at iteration k — 1. Here, two cases
can be distinguished. In the first case [t, f] = [t' + pi f']
and in the second case [t, f] = [t', f' +uy + wy max{0, P, —

Z::ll p; +t' — d}] holds. We prove the statement for iteration
k in these two cases.

Case 1([t f [t'+ pr» f']). Since [t f] € vk 1,there exists

a state | f e 1/5(“1 such that #* < ¢ and f < fl+
(k- 1)A Therefore, the FPTAS algorlthm generates the state

[t + P f "] that may be eliminated when cleaning up the
state subset. Let [A, p] be the remaining state in vg")# that is in

#
the same interval as [t + py, f "*]. Thus, we drive that

#
A<t +pe<t +pe=t,

(11)
u<fTHASf A k-1 A+A=f+EkA,

Consequently, the lemma holds for iteration k in this case.

Case 2 ([t, f] = [t',f' + uk + wy, max{0, P, — Zk_ll pi +
t' — d}]). Since [t',f’ € vk 1, there exists a state [¢' f'#] €

6 Journal of Applied Mathematics
(1) For each x = {1,2,... ,n}
(1.1) Set % = {[0,0]}
(1.2) For each k = {1,2,.. -lLa+1,...,n
(i) Consider every state [t f]in %
() Ift + p, < d then add [t + py, f] to 1\
(b)If Py — Y & p,+t > dthenadd [t, f +u + wy (P — ¥ 5 pr+t - d)] to v\
(ii) Delete the state space v,(fi)l#
(iif) Let [£, f],, be a state in " such that f € I,, with the smallest  (break ties
by choosing the state of the smallest f). Set " = {[t, ] |1<m <L+ 1}
(13) Set Z;, = min,, | _ s {f + 1y +w, (£ + p, ~ d)}
(2) Calculate the final solution of FPTAS from Z* = min,, .2,
ALGoRITHM 2: FPTAS algorithm.
TABLE 5: Procedure of DP algorithm in Example 8.
v W v P
State Sequence State Sequence State Sequence N
a=1 [0,0] (,,) [0, 41] (,,2) [3, 41] (3,, 2) 41 + 16 = 57
(5, 0] @) [5, 45] 1, 3) 45432
a=2  [0,0] G>) [0.30] o (3, 30] (X)) min {30 +26 ¢ = 56
' B [0, 55] (.31 55+ 17
(5, 0] )
-3 [0,0 . 41+17 =58
o [0, 0] (55) [0, 30] (1) (5, 41] 1,2) +
Lemma 9. Let [¢, f] be an arbitrary state in v(“) The FPTAS vf{“l such that £ < ' and f "< f "+ (k — 1). Therefore,

the FPTAS algorithm generates the state [t f'# + U +
wy max{0, P, — Z;:ll pi + ¢ — d}] at iteration k that may
be eliminated during the cleaning up procedure. Let [, ']

be the remalmng state in v( that is in the same interval as

f +uk+wkmax{0, . Zi:l pi+t' —d}].So,wehave

#
N<t <t =t

M'Sf’#+uk+wkmax{ am Zpl+t - ]»+A

< flHk-1)A+u

+wkmax{ am ZPH’t - ]»+A

sf'+(k—1)A+uk

+wkmax«{ s Poum ZPH’f - }

= f +kA.
(12)

Thus, the lemma is proved for iteration k in this case, too. [
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Theorem 10. Given an arbitrary € > 0, the FPTAS algorithm
outputs a sequence with Z* penalty such that Z* < (1 + €)Z".

Proof. There exists a straddling job, called a*, in the optimal
sequence for problem 1 | d; = d | BTP. Since the FPTAS
algorithm checks all jobs as straddling, then obviously job o*
will be selected in one of its iterations.

By definition, the optimal sequence can be related to a

state [t ., f -] in vil“*). According to Lemma 9, the FPTAS

algorithm generates a state [t"_, f7 ] in vil“*)# such that /. <
t.. and

fio < far +nA

2 BN S 1
= Jar L _f“*+n[2n/s] (13)

. Zy .
<f.+n— =f.+e-LB.
fa n2n/s fte

It is clear that Z* > LB. Let T). and T’. denote the
tardiness of job «” in the optimal and FPTAS solutions,
respectively. From f,. + T. = Z*, we have

*
[o4

. <t =T, <T.
= fl+TL < fl. +e- LB+T..  (14)
= 7' <(1+e)Z".

This will complete the proof. O
5.2. Complexity of the FPTAS Algorithm. MPR algorithm

runs in O(#?) time as the initial phase of FPTAS. The state
space v,(:‘)# (k ={L1,2,...,n}) is generated at each iteration of

substep 1.2 and in O(n?) time. Since Iv](:‘)#l < L, we have
= 2 2
Z|v,ﬁ“#)'SnL=n[—n]Sn<—n+l>. (15)
= £ €

According to this, substep 1.2 requires O@m?/e) time.
Noting that step 1 iterates n times for every selection of «
values, the complexity of this step is o’ /e). Finally, step 2
requires O(n) time, and the final complexity of the FPTAS
algorithm is computed as o’ /e).

6. Conclusion

In this paper, we presented a new performance measure for
scheduling problems, called biased tardiness penalty. Accord-
ing to this performance measure, two kinds of penalties are
assigned to each tardy job: one fixed penalty and the other
that linearly increases by the increase in tardiness value. Two
approximation algorithms were designed with the polyno-
mial running times. The first approximation algorithm, SPT,
gives a worst-case ratio bound linking to size of instances,
while the second approximation algorithm, MPR, has a
constant worst-case ratio bound of 2. Next, we developed

a dynamic programming algorithm and converted it to an
FPTAS using the method of structuring the execution of an
algorithm. The resulting FPTAS runs in O(r’/¢) time.

Appendix

Proof of Theorem 6

We consider two main cases for the sequence of tardy jobs
and prove the worst-case ratio bound in both cases. Recall
that Z and Z* denote the penalties from MPR and optimal
sequences, respectively. Let p, indicate the sum processing
times of jobs in a sequence ¢ and let C{ indicate completion
time of job i in a sequence 0. Also, Z{,) shows the penalty of
sequence o if it ends at time t.

Case 1. The first tardy job in MPR sequence before the sorting
phase (step 8) is also tardy in optimal sequence.

Algorithm MPR schedules jobs from the end of sequence
to the beginning, while some of the selected tardy jobs are
also tardy in the optimal sequence and some others are not.
According to this, we can show the sequence of tardy jobs
before the sorting phase (step 8) as in Figure 3. In this figure,
sets H' contain the jobs that only are tardy in the heuristic
sequence and sets B’ contain the jobs that are tardy in both
heuristic and optimal sequences. Without loss of generality,
suppose that each set B] contains a single job because sets
H' can be empty. Let sequence G' begin with a job in B,
from tardy jobs in optimal sequence. Put other tardy jobs

in optimal sequence into set B,’C +1- Here, two subcases are
identified.

Subcase 1.1 (B,'( 41 is empty). In this case, sets B'1 to B,Q contain
all tardy jobs in the optimal sequence. Figure 4 shows the
sequence of tardy jobs after execution of the sorting phase
(step 8). From Theorem 5, the jobs included in sets B have the
same order in both sequences G and the optimal sequence. So,
we have

2 k
G %

Z7 < Z - |wg Py, +szzPHi +"'+kaszf]

i=1 i=1

k k k
+ Z Z U + Wg, ZpBr + Z Pr,

j=1 gméHj r=j r=j+1
Iinj)
+ > o))l
r=gut+1
(A1)

where the second term shows the decrease in penalty values of
B, to By, in sequence G compared with the related penalties in
optimal sequence. The second term indicates penalty related
to sets H, to Hj, in the heuristic sequence.
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FIGURE 3: Sequence of tardy jobs in Case 1 before sorting phase
G= (Ei[mkﬂ ’9[11)
Ps, Pn, Ps, PH, Ps, 228
By = H, = B, = H, = B, = H, =
(9[mk+1]) g[mk],-n»g[mk,ﬁz]) (g[m2+1])( [mz m1+2])(g[m1+1] (g[ml],g[ml-l],...,g[l])
G
Cgk C?—Ik C Cgl CIGJI = Pym

FIGURE 4: Sequence of tardy jobs in Case 1 after sorting phase.

Regarding the fact that all the jobs in sequence G which
are included in some sets H ; come after the job in B > we get

w; Ws ij
— s =W " pi
b Ps; PB]-
S Zw < — ZP:
ieH, PBj ieH, (A.2)
= Ps; - Zwi S wp, - ZP:’
icH, i€H;
Vi € Hj.
From (A.1) and (A.2),
G
<z
k
+ Z Z ug[t]
j=1 g €H;
k 9im;)
s S (Sme 3 )]
g[,-]eHj r=j+1 r:g[,-]+1
(A.3)
76 < z* 4 ZHeHh] (A4)

(d+Zf~l1 Ph; ) '

Before the sorting phase (step 8), jobs are sequenced accord-
ing to the nondecreasing order of s, and MPR algorithm in

step 8 considers all the jobs filling the whole tardiness period
in each iteration; thus,

ZPH' + ZPB’ <P, sum
ZPB’ = P, sum_

Now, from Theorem 4 and (A.5) and the fact that the job in
B, is selected at the last iteration of algorithm, we conclude
that

i=1

Hj,...H| B
[(diZLl;]vH;) - Edka;;l puy) (A.6)
From Theorem 5, we get
(@555 < [(IZzH;H) (A7)
Also, by (A.4), (A.6), and (A.7), it follows that
76 < 7% 4 1 He--Hi]
(d+381 pry)
=7 Z[(IzzkH;H) (A.8)
AR
(4351 iy )
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FIGURE 5: Sequence of tardy jobs in Case 2.

Finally, noting that CZL > Pm — Zf.:l pp andd + Zf;l Py +
Z;:ll Py < Py we conclude that d + Zle P < C;:'c and
(A.8) leads to the proof of Z% < 2Z* in this case.

Subcase 1.2 (BL 41 is not empty). Similar to Subcase 1.1, we can

show that Z¢ < Z* + zMe-H1 gubstitute the job in B,
(@+Xic )

by two dummy jobs, a tardy job having the same tardiness
/
factors as B, and a processing time CgL — d and an early
job having tardiness factors equal to zero and a processing
/
time py — (Cg, — d). This substitution will not affect the
k

generality of the proof because the penalty of sequence G’
remains unchanged under this substitution, while the optimal
penalty cannot increase. So,

k k
ZPHX’ + ZPB: = Py — d
i=1 i=1

k+1

ZPB: 2 Psum -d
i=1

k
= Y pr <pg.. (A9)

i=1

From Theorem 4 and (A.9) and the fact that the heuristic
algorithm has not selected any job in By |, it follows that

(o) szl (A10)
(d*'Z:'(:] PH{) (d"'Z;(:l PHI.’) ’
U U
According to Z [Hk""k’Hl] < [H"""k’HI] , we conclude that
(d+¥i, PHi) (d+Yi, PHI!)

G * [B;ﬁ.]] . * k

< . ;2 )
VARART Z(d+Zf-‘=1 ) According to CBk+1 Pym = 2ic1 P

k k k x
andd+Y;, P+ iy P = Poum» Wegetd+ Y, pry < CBLH
which results in the proof of the theorem in this subcase.

Case 2. The first tardy job before sorting phase (step 8) is not
tardy in optimal sequence.

Figure 5 shows the sequence of tardy jobs before and
after sorting in step 8. Assume that B, contains tardy jobs

in optimal sequence that are not tardy in sequence G'. By
cannot be empty because in that condition jobs in B] to
B,_, must fill the whole tardiness period from d to P,
and considering Z;:ll Py = Py — d, there is no need that
the heuristic algorithm selects tardy jobs in Hj. Without loss

of generality, the first job in H, can be substituted by two
dummy jobs, a tardy job having the same tardiness factors

as the first job in H, and processing time Cg’, —d and an early
k

job having tardiness factors equal to zero and processing time

Yie H, Di _(Cg;i —d). This substitution gets Hj to exactly fill the

tardiness period while it has no effect on the heuristic penalty
and will not increase the optimal penalty.

From Figure 5 and (A.2), we can show the relation
between the optimal and heuristic sequences as follows:

ZG

k 9im;)
+ Z Way ZPH7+ z Pr >
g[i]EHj r=j+1

r=gp+1

29 < 2" 4zl
B (dJer'(:l PH,v)

(A.11)

Finally, according to Zf;l P < pp andd + Zfil puy < C;L
we conclude the proof of the theorem in this case.
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