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In the literature on network optimization problems, there is often

an equivalence or near equivalence assumed between the primal-dual and

out-of-kilter network algorithms (see Dantzig [2; Chapter 20], Glover et al [6],

Jewell [10], Simonnard [141). Although both algorithms make iterative use of the

efficient maximal flow labeling algorithm, the purpose of this note is
to expose a fundamental asymmetry between them. Moreover, the primal-dual
algorithm has the capability, which the out-of-kilter algorithm appears
not to possess, of being directly approximated by subgradieht optimization
methods. Thus, it is easy and natural to construct a hybrid network
optimization algorithm consisting of the primal-dual algorithm and the
essentially heuristic subgradient optimization methods. These latter
methods can be used, however, to provide an advanced dual solution for
starting the out-of-kilter algorithm as implemented by Barr, Glover and
Klingman [1], and Glover, Karney and Klingman [6].

Subgradient optimization methods were first used successfully by
Held and Karp in [8] to approximately solve the traveling salesman problem,
and has subsequently been used successfully on assignment problems (Held,
Wolfe and Crowder [9], set partitioning and covering problems (Marsten,

Northup and Shapiro [12]1), and scheduling problems (Fisher [3]).



let G = [N,a] denote a directed network with node set
N = {1,...,m} and arc set o consisting of arcs (i,3) for some
(i,j)eISI. For convenience, we will work with a special class of
network optimization problems defined on the network G called
circulation problems. This problem is

z% = min
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where zij 2 0 for all (i,j)ea and all the c'ij’ zij, a3 coefficients

are assumed to be integer. A wide variety of network optimization

problems can be converted to this form.

Listed below are the primal-dual complementary slackness conditions
for the circulation problem (1). Let ueR™ be any vector of dual variables.

| The dual solution is optimal in the dual to problem (1) and the following
primal solution Xij’ (i,3)ea is also optimal in (1) if ‘and only if
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The primal-dual algorithm maintains (2b), (2c), (2d) at each iteration
while trying to attain the feasibility condition (2a). The out-of-kilter
algorithm takes the opposite approach and maintains only (2a) and seeks

to attain the others.

The defails of the out-of—kilter algofithm‘are well known (éee
Fulkerson [6], Simonnard [15]), and we omit further details except to
mention that the maximal flow labelling algorithm is used iteratively
to monotonically reduce the infeasibilities or lack of complementary
slackness in the arcs (i,j) violating conditions (2.b), (2.c), (2.d).
We give more detail about the primal-dual algorithm for the circulation
problem (1) in order to show how it can be integrated with subgradient

optimization methods.

The primal-dual algorithm starts with any dual solution ueR™,

The arc set o is partitioned into three sets relative to u

o (w) = {(1,3) ealcij -y ¥ u <0},
a®(u) = {(1,3) ea|cij - Uy + uj = 0},
+ _ . .

o (u) = {(,3) eulcij - u, + uy > 0}.

The variables X3 for (i,3) ea (u) are set at their upper bounds ds3 and

the variables X;3 for (i,3) ea+(u) are set at their lower bounds zij. The
variables X550 (1,3) e0®(u) are free to vary between upper and lower bounds
and the primal-dual algorithm tries to select them so that the flow equations

(2a) are satisfied in which case an optimal solution to (1) has been found.



To this end, define

b.(u) = z q . *+ z L. . = I Q.s -
1 ,ea @) < Goidea () (H,)ea (@)

z + Zi.
(i,9)ea (@) i=1,...,m.

The selection of the %3 ,(1,3) €a®(u) is according to the phase one

network optimization problem

. m + o
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Problems of this type can be solved by the maximal flow labeling
algorithm; e.g., see Johnson [10].

As a result of the upper bound substitutions for (i,j) ealu) Ua+ ()
and the maximal flow calculation, we have a primal solution %54 to the
circulation problem which satisfies along with u all of the conditions

(2) except probably (2a). If this solution satisfies the circulation

(3)



equations (2a), or equivalently, if the minimal objective function
value in (3) is zero, then it is optimal.

When the minimal objective function value in (3) is greater than zero,
then by necessity we have an optimal solution v#0 to the dual of (3)

which satisfies the following conditions

. = q.. 7,3 ° . - V. (4a)
X5 T 943 for (i,3) ea®(u) and vy - vy < 0
. .. o R
Xij zij for (i,3) ea®(u) and vy = vy >0 (4b)
X o - =
gij S Ay < 3 for (i,j) ea®(u) and vy T vy 0 (4c)

The m-vector v serves as a direction of change of the dual solution u.
Specifically, u is replaced by u + 6%v where 8% is the largest positive

value of 8 consistent with

0 if (i,3) ea™(u)

v

e = . .) + . + .
cl] (ul evl) (uJ evj)

IA

0 if (1,3) ea”(w)

If o* = +», the circulation problem has no feasible solution.
Suppose 6% < +=» and consider the above analysis at the new
dual solution u + 6%v. By construction, the solution X;5 (1,3) ea,
. _ . . - _ .
given by (4) plus o qij for (i,3) ea”(u), X4 = Qij for (i,j)ea” (u),

satisfies the conditions (2), except (2a), at u + 6%*v. To see why this

is so, consider x.. defined in (4a). Since c.. - u. *+ u. = 0, we have
i] 1] 1 J



Cys = (ui toovy) ¢+ (uj + evj) = e(vj - Vi) < 0 for all 6> 0 implying

(1,3) ea~(u + o*v) and X35 = 943 is the correct setting at u + 6%v.
The same argument shows (i,j) ea*(u + 8%v) for %53 defined in (4b)

and (i,3) ea®(u + 6%v) for %53 defined in (4c). Similarly, 6% > 0

is chosen small enough that, except for one arc, (i,j) ea”(u) implies
(i,3) ea~(u + 8%) and (i,3) ea (u) implies (i,3) ea®(u + 8%v). The
exceptional arc, say (s,t) ea(u) is chosen such that Cop - (uS + e*vs) +

(ut + e*vt) = 0. Thus, x is a correct setting at u + 6%v since

st ® gt
the variable prices out zero.
The analysis at u + 6%v proceeds by exploiting the variable Xy

since now it is free to vary in the range % In terms

st = ¥st = Yat-
of the phase ane arc network optimization problem (3), the variable Xt
is added, it prices out negatively, and the minimization of the artificial
variables continues, It can be shown that the maximal flow labeling
algorithm can continue from its previous termination by the addition of
the arc (s,t). The entire process described above is repeated. The
primal-dual algorithm converges because there is a monotone decrease
(barring degeneracy) in the phase one objective function value.
Subgradient optimization can also be initiated at any dual solution
ueR". A complementary primal solution X540 (i,3) ea, is selected

according to (2.b), (2.c), (2.d) without recourse to problem (3). This

solution is used to calculate the direction of change v of the dual solution

u by
it (k,i)iu‘(u) fed T '(i,j)za—(u)qij
! (k,i)ia*(u) i (i,j)ia"(u)qij (5
Db B @ e w 1

i=1l,...m.



If v = 0, then the given solution X5 (i,j)ea, satisfies (2a) and is
optimal a fortiori In the usual case when v # 0, a step is taken to

the new dual solution u + tv where the positive scalar t must satisfy
certain conditions.

Specifically, let

AL t G kE1,2,e.,

k
be the sequence of dual solutions and let %539 (i,3)ea, be the corresponding

sequence of primal solution determined by uk and the conditions (2b), (2c), (2d),

if the positive scalars t; are chosen such that T 0and T T = + «, then
k=1
it can be shown ((Poljak [13]) that I (c.. - u? + uk) xk_ converges
(i,3) J ij
to the minimal objective function value z* of the circulation problem (1).

Finite convergence of r  (c.. - u? + u?) xk to any value z < z¥

(i,3)ea 1 ij
can be achieved if for all k
(z - T (Ci' - uk + uk) X%-)
(i,3)ea 1]

K12
v

where ||vk|| denotes Euclidean narmand e < A, < 2 for ¢ > 0 (Poljak [141).

k
The subgradient optimization approach to solving the circulation
problem (1) requires less work at each dual solution u than the primal-dual
because it does not require a reoptimization of the maximal flow problem (3)
to obtain a new primal solution and direction of change vsand it does not
require the calculation of 6% to obtain the new dual solution u + 6% v. It

does require some sorting of the arcs at each dual solution to determine the

- + . . .
sets a”(u), a°(u) and o (u), but the primal-dual requires some sorting to



compute 6%, The out-of-kilter algorithm requires less sorting of the arcs
because it can work with any out-of-kilter arc at each iteration, rather
than requiring the most out-of-kilter arc although the latter arc is
the most desirable to work on.

The implementation of subgradient optimization requires artistry which
we will not go into here but refer the reader to [5, 8, 9, 12]. Note
that at each dual solution u, the algorithm has the option of taking a
subgradient optimization step or a primal-dual step, depending on recent

performance of the two methods on the problem.
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